
Prepared by State StreetPage 1

Purchase and Sales by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Funds Included in Composite
NJBD COMMON D EMERGING
NJBU COMMON D DEVELOPED
NJDE COMMON D DEVELOPED PASSIVE
NJDU COMMON D HEALTHCARE
NJDV COMMON D TECHNOLOGY
NJEA COMMON D EMERGING MORGAN STNLY
NJEB COMMON D EMERGING LAZARD
NJED COMMON D EMERGING PICTET
NJEM COMMON D EMERGING WELLINGTON
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Purchase Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
US DOLLAR

0.178% 31 Dec 209985749P9B9 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,488,368.920 NJEM Local 100.000000 0.00 0.00 0.00 1,488,368.921.000000

Base 100.000000 0.00 0.00 0.00 1,488,368.92

0.166% 31 Dec 209985749P9B9 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

99,752.860 NJEB Local 100.000000 0.00 0.00 0.00 99,752.861.000000

Base 100.000000 0.00 0.00 0.00 99,752.86

0.168% 31 Dec 209985749P9B9 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,075,006.930 NJEA Local 100.000000 0.00 0.00 0.00 1,075,006.931.000000

Base 100.000000 0.00 0.00 0.00 1,075,006.93

31 Dec 2099 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

111,330.400 NJEB Local 100.000000 0.00 0.00 0.00 111,330.401.000000

Base 100.000000 0.00 0.00 0.00 111,330.40

31 Dec 2099 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

402,882.160 NJED Local 100.000000 0.00 0.00 0.00 402,882.161.000000

Base 100.000000 0.00 0.00 0.00 402,882.16

0.168% 31 Dec 209985749P9B9 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

249,368.690 NJEB Local 100.000000 0.00 0.00 0.00 249,368.691.000000

Base 100.000000 0.00 0.00 0.00 249,368.69

31 Dec 2099 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

167,676.640 NJED Local 100.000000 0.00 0.00 0.00 167,676.641.000000

Base 100.000000 0.00 0.00 0.00 167,676.64
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0.166% 31 Dec 209985749P9B9 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

556,255.170 NJEA Local 100.000000 0.00 0.00 0.00 556,255.171.000000

Base 100.000000 0.00 0.00 0.00 556,255.17

31 Dec 2099 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

418,974.890 NJEB Local 100.000000 0.00 0.00 0.00 418,974.891.000000

Base 100.000000 0.00 0.00 0.00 418,974.89

31 Dec 2099 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

114,537.230 NJED Local 100.000000 0.00 0.00 0.00 114,537.231.000000

Base 100.000000 0.00 0.00 0.00 114,537.23

0.155% 31 Dec 209985749P9B9 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

6,244,994.450 NJEM Local 100.000000 0.00 0.00 0.00 6,244,994.451.000000

Base 100.000000 0.00 0.00 0.00 6,244,994.45

0.152% 31 Dec 209985749P9B9 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

259,908.730 NJEA Local 100.000000 0.00 0.00 0.00 259,908.731.000000

Base 100.000000 0.00 0.00 0.00 259,908.73

31 Dec 2099 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

232,487.820 NJEB Local 100.000000 0.00 0.00 0.00 232,487.821.000000

Base 100.000000 0.00 0.00 0.00 232,487.82

31 Dec 2099 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

1,600,504.160 NJED Local 100.000000 0.00 0.00 0.00 1,600,504.161.000000

Base 100.000000 0.00 0.00 0.00 1,600,504.16
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0.155% 31 Dec 209985749P9B9 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

127,177.970 NJEB Local 100.000000 0.00 0.00 0.00 127,177.971.000000

Base 100.000000 0.00 0.00 0.00 127,177.97

31 Dec 2099 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

521,798.440 NJED Local 100.000000 0.00 0.00 0.00 521,798.441.000000

Base 100.000000 0.00 0.00 0.00 521,798.44

31 Dec 2099 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

3,318,494.410 NJEM Local 100.000000 0.00 0.00 0.00 3,318,494.411.000000

Base 100.000000 0.00 0.00 0.00 3,318,494.41

0.164% 31 Dec 209985749P9B9 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

115,637.370 NJEB Local 100.000000 0.00 0.00 0.00 115,637.371.000000

Base 100.000000 0.00 0.00 0.00 115,637.37

31 Dec 2099 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

35,557.780 NJED Local 100.000000 0.00 0.00 0.00 35,557.781.000000

Base 100.000000 0.00 0.00 0.00 35,557.78

0.164% 31 Dec 209985749P9B9 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

428,915.790 NJEA Local 100.000000 0.00 0.00 0.00 428,915.791.000000

Base 100.000000 0.00 0.00 0.00 428,915.79

31 Dec 2099 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

95,139.590 NJEB Local 100.000000 0.00 0.00 0.00 95,139.591.000000

Base 100.000000 0.00 0.00 0.00 95,139.59
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0.159% 31 Dec 209985749P9B9 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

19,970.160 NJEB Local 100.000000 0.00 0.00 0.00 19,970.161.000000

Base 100.000000 0.00 0.00 0.00 19,970.16

31 Dec 2099 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

1,259,805.930 NJEM Local 100.000000 0.00 0.00 0.00 1,259,805.931.000000

Base 100.000000 0.00 0.00 0.00 1,259,805.93

0.142% 31 Dec 209985749P9B9 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

2,423,091.600 NJED Local 100.000000 0.00 0.00 0.00 2,423,091.601.000000

Base 100.000000 0.00 0.00 0.00 2,423,091.60

31 Dec 2099 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

2,840,375.220 NJEM Local 100.000000 0.00 0.00 0.00 2,840,375.221.000000

Base 100.000000 0.00 0.00 0.00 2,840,375.22

0.144% 31 Dec 209985749P9B9 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

15,336.640 NJEA Local 100.000000 0.00 0.00 0.00 15,336.641.000000

Base 100.000000 0.00 0.00 0.00 15,336.64

31 Dec 2099 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

949,561.880 NJED Local 100.000000 0.00 0.00 0.00 949,561.881.000000

Base 100.000000 0.00 0.00 0.00 949,561.88

0.133% 31 Dec 209985749P9B9 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

359,960.480 NJEB Local 100.000000 0.00 0.00 0.00 359,960.481.000000

Base 100.000000 0.00 0.00 0.00 359,960.48
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31 Dec 2099 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

370,890.360 NJED Local 100.000000 0.00 0.00 0.00 370,890.361.000000

Base 100.000000 0.00 0.00 0.00 370,890.36

0.138% 31 Dec 209985749P9B9 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

152,766.840 NJEB Local 100.000000 0.00 0.00 0.00 152,766.841.000000

Base 100.000000 0.00 0.00 0.00 152,766.84

31 Dec 2099 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

31,312.120 NJED Local 100.000000 0.00 0.00 0.00 31,312.121.000000

Base 100.000000 0.00 0.00 0.00 31,312.12

31 Dec 2099 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

391,015.470 NJEM Local 100.000000 0.00 0.00 0.00 391,015.471.000000

Base 100.000000 0.00 0.00 0.00 391,015.47

0.120% 31 Dec 209985749P9B9 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

465,031.940 NJEA Local 100.000000 0.00 0.00 0.00 465,031.941.000000

Base 100.000000 0.00 0.00 0.00 465,031.94

31 Dec 2099 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

113,807.270 NJEB Local 100.000000 0.00 0.00 0.00 113,807.271.000000

Base 100.000000 0.00 0.00 0.00 113,807.27

31 Dec 2099 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

19,545.650 NJED Local 100.000000 0.00 0.00 0.00 19,545.651.000000

Base 100.000000 0.00 0.00 0.00 19,545.65
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0.134% 31 Dec 209985749P9B9 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

151,925.310 NJEB Local 100.000000 0.00 0.00 0.00 151,925.311.000000

Base 100.000000 0.00 0.00 0.00 151,925.31

31 Dec 2099 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

24,300.080 NJEM Local 100.000000 0.00 0.00 0.00 24,300.081.000000

Base 100.000000 0.00 0.00 0.00 24,300.08

0.150% 31 Dec 209985749P9B9 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,675,578.490 NJEA Local 100.000000 0.00 0.00 0.00 1,675,578.491.000000

Base 100.000000 0.00 0.00 0.00 1,675,578.49

31 Dec 2099 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

54,800.060 NJEB Local 100.000000 0.00 0.00 0.00 54,800.061.000000

Base 100.000000 0.00 0.00 0.00 54,800.06

31 Dec 2099 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

20,084.360 NJED Local 100.000000 0.00 0.00 0.00 20,084.361.000000

Base 100.000000 0.00 0.00 0.00 20,084.36

31 Dec 2099 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

342,720.770 NJEM Local 100.000000 0.00 0.00 0.00 342,720.771.000000

Base 100.000000 0.00 0.00 0.00 342,720.77

0.154% 31 Dec 209985749P9B9 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

596,621.540 NJEA Local 100.000000 0.00 0.00 0.00 596,621.541.000000

Base 100.000000 0.00 0.00 0.00 596,621.54
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Units/Original Face
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Price

Stl Date Fail Days Broker Name
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Base Currency: USD - US DOLLAR

31 Dec 2099 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

72,433.440 NJEB Local 100.000000 0.00 0.00 0.00 72,433.441.000000

Base 100.000000 0.00 0.00 0.00 72,433.44

31 Dec 2099 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

12,481.200 NJED Local 100.000000 0.00 0.00 0.00 12,481.201.000000

Base 100.000000 0.00 0.00 0.00 12,481.20

0.151% 31 Dec 209985749P9B9 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

965,593.500 NJEA Local 100.000000 0.00 0.00 0.00 965,593.501.000000

Base 100.000000 0.00 0.00 0.00 965,593.50

31 Dec 2099 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

260,226.740 NJEB Local 100.000000 0.00 0.00 0.00 260,226.741.000000

Base 100.000000 0.00 0.00 0.00 260,226.74

31 Dec 2099 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

465,352.910 NJED Local 100.000000 0.00 0.00 0.00 465,352.911.000000

Base 100.000000 0.00 0.00 0.00 465,352.91

0.150% 31 Dec 209985749P9B9 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

2,780.220 NJEB Local 100.000000 0.00 0.00 0.00 2,780.221.000000

Base 100.000000 0.00 0.00 0.00 2,780.22

85749P9B9 Total

0.00 0.000.0031,722,140.580 Local 31,722,140.58

Base 0.00 0.00 0.00 31,722,140.58
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR  Total

0.00Local31,722,140.580

0.00Base

0.00

0.00

0.00

0.00

31,722,140.58

31,722,140.58

CASH EQUIVALENTS  Total

31,722,140.580
Base 0.00 0.00 0.00 31,722,140.58

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV606558005 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCAUST AND NZ BANKING GROUP

380,728.000 NJDE Local 21.109800 0.00 0.00 0.00 8,037,091.920.979192

Base 21.558387 0.00 0.00 0.00 8,207,881.52

COMMON STOCK NPV607614005 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCWESTPAC BANKING CORP

426,575.000 NJDE Local 21.522400 0.00 0.00 0.00 9,180,917.770.979192

Base 21.979755 0.00 0.00 0.00 9,376,013.87

COMMON STOCK NPV608625901 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCFORTESCUE METALS GROUP LTD

606,874.000 NJDE Local 4.843900 0.00 0.00 0.00 2,939,636.970.979192

Base 4.946834 0.00 0.00 0.00 3,002,104.77

COMMON STOCK NPV608728903 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCTELSTRA CORP LTD

951,916.000 NJDE Local 3.281000 0.00 0.00 0.00 3,123,236.390.979192

Base 3.350722 0.00 0.00 0.00 3,189,605.71

COMMON STOCK NPV614469005 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCBHP BILLITON LTD

426,998.000 NJDE Local 36.869800 0.00 0.00 0.00 15,743,330.850.979192

Base 37.653290 0.00 0.00 0.00 16,077,879.36
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COMMON STOCK NPV618549901 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCCSL LTD

106,403.000 NJDE Local 32.398500 0.00 0.00 0.00 3,447,297.600.979192

Base 33.086974 0.00 0.00 0.00 3,520,553.27

COMMON STOCK NPV621503002 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCCOMMONWEALTH BANK OF AUSTRAL

211,445.000 NJDE Local 49.918500 0.00 0.00 0.00 10,555,017.230.979192

Base 50.979277 0.00 0.00 0.00 10,779,313.18

COMMON STOCK NPV622010007 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCRIO TINTO LTD

68,003.000 NJDE Local 66.209200 0.00 0.00 0.00 4,502,424.230.979192

Base 67.616157 0.00 0.00 0.00 4,598,101.53

COMMON STOCK NPV645800004 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCORICA LTD

138,734.000 NJDE Local 25.833600 0.00 0.00 0.00 3,583,998.660.979192

Base 26.382568 0.00 0.00 0.00 3,660,159.25

COMMON STOCK NPV658508007 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCSUNCORP GROUP LTD

399,956.000 NJDE Local 8.537600 0.00 0.00 0.00 3,414,664.350.979192

Base 8.719025 0.00 0.00 0.00 3,487,226.56

COMMON STOCK NPV662460005 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCNATIONAL AUSTRALIA BANK LTD

318,668.000 NJDE Local 24.454800 0.00 0.00 0.00 7,792,962.210.979192

Base 24.974469 0.00 0.00 0.00 7,958,564.01

COMMON STOCK NPV663710002 08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)NEWCREST MINING LTD

95,838.000 NJDE Local 24.059306 0.00 0.00 0.00 2,305,795.811.165940

Base 20.635119 0.00 0.00 0.00 1,977,628.54

COMMON STOCK NPV670995901 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCAMP LTD

922,086.000 NJDE Local 4.328900 0.00 0.00 0.00 3,991,618.080.979192

Base 4.420890 0.00 0.00 0.00 4,076,440.66
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08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)

64,400.000 NJDE Local 7.111059 0.00 0.00 0.00 457,952.261.391451

Base 5.110535 0.00 0.00 0.00 329,118.48

670995901 Total

0.00 0.000.00986,486.000 Local 4,449,570.34

Base 0.00 0.00 0.00 4,405,559.14

COMMON STOCK NPV671574002 08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)QBE INSURANCE GROUP LTD

206,868.000 NJDE Local 18.650265 0.00 0.00 0.00 3,858,143.170.949703

Base 19.638006 0.00 0.00 0.00 4,062,475.20

REIT NPV685085003 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCSTOCKLAND

879,055.000 NJDE Local 3.491500 0.00 0.00 0.00 3,069,220.520.979192

Base 3.565695 0.00 0.00 0.00 3,134,441.99

COMMON STOCK NPV694883000 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCWESFARMERS LTD

224,810.000 NJDE Local 31.995700 0.00 0.00 0.00 7,192,953.320.979192

Base 32.675614 0.00 0.00 0.00 7,345,804.83

COMMON STOCK NPV697972008 08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)WOODSIDE PETROLEUM LTD

87,369.000 NJDE Local 44.457243 0.00 0.00 0.00 3,884,184.931.008687

Base 44.074351 0.00 0.00 0.00 3,850,732.04

COMMON STOCK NPV698123908 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCWOOLWORTHS LTD

174,017.000 NJDE Local 25.668500 0.00 0.00 0.00 4,466,755.360.979192

Base 26.213960 0.00 0.00 0.00 4,561,674.69

REIT NPVB01BTX901 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCWESTFIELD GROUP

914,676.000 NJDE Local 8.250000 0.00 0.00 0.00 7,546,077.000.979192

Base 8.425314 0.00 0.00 0.00 7,706,432.45
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COMMON STOCK NPVB0ZNPN904 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCAGL ENERGY LTD

202,285.000 NJDE Local 14.580100 0.00 0.00 0.00 2,949,335.520.979192

Base 14.889930 0.00 0.00 0.00 3,012,009.41

COMMON STOCK NPVB1FJ0C904 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCBRAMBLES LTD

645,592.000 NJDE Local 7.239100 0.00 0.00 0.00 4,673,505.040.979192

Base 7.392932 0.00 0.00 0.00 4,772,817.83

COMMON STOCK NPVB28YTC906 08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)MACQUARIE GROUP LTD

129,826.000 NJDE Local 42.160509 0.00 0.00 0.00 5,473,530.271.057620

Base 39.863557 0.00 0.00 0.00 5,175,326.17

AUSTRALIAN DOLLAR  Total

0.00Local8,583,122.000

0.00Base

0.00

0.00

0.00

0.00

122,189,649.46

123,862,305.32

BRAZILIAN REAL

COMMON STOCK NPV203699905 14 Dec 2011 19 Dec 2011 BRL/BR3 0.05J P MORGAN SECURITIES INCBRF   BRASIL FOODS SA

58,300.000 NJED Local 37.038300 0.00 5,398.33 744.97 2,165,476.191.879500

Base 19.706464 0.00 2,872.22 396.37 1,152,155.46

20 Dec 2011 23 Dec 2011 BRL/BR3 0.02GOLDMAN SACHS DO BRASIL CORRETORA

31,900.000 NJEA Local 35.933900 0.00 1,146.29 0.00 1,147,437.701.840400

Base 19.525049 0.00 622.85 0.00 623,471.91

203699905 Total

6,544.62 744.970.0090,200.000 Local 3,312,913.89

Base 0.00 3,495.07 396.37 1,775,627.37
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COMMON STOCK NPV232859900 30 Nov 2011 CANCEL BRL/BR3 0.03GOLDMAN SACHS DO BRASIL CORRETORABANCO DO BRASIL S.A.

-73,351.000 NJEM Local 24.175600 0.00 -3,812.60 0.00 -1,777,117.041.802250

Base 13.414121 0.00 -2,115.47 0.00 -986,054.68

01 Dec 2011 06 Dec 2011 BRL/BR3 0.03GOLDMAN SACHS DO BRASIL CORRETORA

63,649.000 NJEM Local 25.049200 0.00 3,427.87 550.05 1,598,334.451.793050

Base 13.970163 0.00 1,911.75 306.77 891,405.40

30 Nov 2011 07 Dec 2011 BRL/BR3 0.032 GOLDMAN SACHS DO BRASIL CORRETORA

73,351.000 NJEM Local 24.175600 0.00 3,812.60 613.10 1,777,730.141.802250

Base 13.414121 0.00 2,115.47 340.19 986,394.86

232859900 Total

3,427.87 1,163.150.0063,649.000 Local 1,598,947.55

Base 0.00 1,911.75 646.96 891,745.58

PREFERENCE245877006 06 Dec 2011 09 Dec 2011 BRL/BR3UBS AG LONDONITAUSA INVESTIMENTOS ITAU PR

151,300.000 NJED Local 11.119100 0.00 336.46 0.00 1,682,656.291.795000

Base 6.194485 0.00 187.44 0.00 937,412.97

15 Dec 2011 20 Dec 2011 BRL/BR3 0.01UBS AG LONDON

357,000.000 NJED Local 11.167300 0.00 9,966.82 1,375.42 3,998,068.341.861750

Base 5.998281 0.00 5,353.47 738.78 2,147,478.63

245877006 Total

10,303.28 1,375.420.00508,300.000 Local 5,680,724.63

Base 0.00 5,540.91 738.78 3,084,891.60

PREFERENCE264551904 13 Dec 2011 16 Dec 2011 BRL/BR3 0.02ICAP DO BRASIL DTVM LTDAGERDAU SA PREF

47,200.000 NJEM Local 14.045800 0.00 1,425.37 228.72 664,615.851.850800

Base 7.589043 0.00 770.14 123.58 359,096.53
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22 Dec 2011 27 Dec 2011 BRL/BR3 0.02DEUTSCHE BANK SECURITIES INC

37,100.000 NJEM Local 14.299800 0.00 1,140.62 183.03 531,846.231.857700

Base 7.697583 0.00 614.00 98.53 286,292.85

23 Dec 2011 28 Dec 2011 BRL/BR3 0.02DEUTSCHE BANK SECURITIES INC

8,200.000 NJEM Local 14.575000 0.00 256.96 41.23 119,813.191.861250

Base 7.830759 0.00 138.06 22.15 64,372.43

264551904 Total

2,822.95 452.980.0092,500.000 Local 1,316,275.27

Base 0.00 1,522.20 244.26 709,761.81

COMMON STOCK NPVB0FHTN905 05 Dec 2011 08 Dec 2011 BRL/BR3 0.05BANCO ITAU SAULTRAPAR PARTICIPACOES SA

1,800.000 NJEA Local 31.873400 0.00 172.12 0.00 57,544.241.781200

Base 17.894341 0.00 96.63 0.00 32,306.45

06 Dec 2011 09 Dec 2011 BRL/BR3 0.05BANCO ITAU SA

3,000.000 NJEA Local 32.529200 0.00 292.76 0.00 97,880.361.795000

Base 18.122117 0.00 163.10 0.00 54,529.45

07 Dec 2011 12 Dec 2011 BRL/BR3 0.05BANCO ITAU SA

1,900.000 NJEA Local 32.424500 0.00 184.82 0.00 61,791.371.794150

Base 18.072346 0.00 103.01 0.00 34,440.47

08 Dec 2011 13 Dec 2011 BRL/BR3 0.05BANCO ITAU SA

3,300.000 NJEA Local 32.276600 0.00 319.54 0.00 106,832.321.812350

Base 17.809253 0.00 176.31 0.00 58,946.85

09 Dec 2011 14 Dec 2011 BRL/BR3 0.05BANCO ITAU SA

2,200.000 NJEA Local 32.007800 0.00 211.25 0.00 70,628.411.808800

Base 17.695599 0.00 116.79 0.00 39,047.11
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12 Dec 2011 15 Dec 2011 BRL/BR3 0.05BANCO ITAU SA

1,300.000 NJEA Local 31.499800 0.00 122.85 0.00 41,072.591.835750

Base 17.159090 0.00 66.92 0.00 22,373.74

B0FHTN905 Total

1,303.34 0.000.0013,500.000 Local 435,749.29

Base 0.00 722.76 0.00 241,644.07

COMMON STOCK NPVB19RPM904 20 Dec 2011 23 Dec 2011 BRL/BR3 0.01GOLDMAN SACHS DO BRASIL CORRETORAOGX PETROLEO E GAS PARTICIPA

143,000.000 NJEA Local 12.960600 0.00 1,853.36 0.00 1,855,219.161.840400

Base 7.042273 0.00 1,007.04 0.00 1,008,052.14

COMMON STOCK NPVB2RHNV906 15 Dec 2011 20 Dec 2011 BRL/BR3 0.01DEUTSCHE BANK SECURITIES INCBM+FBOVESPA SA

117,500.000 NJEM Local 10.138700 0.00 2,561.30 411.00 1,194,269.551.861750

Base 5.445790 0.00 1,375.75 220.76 641,476.86

BRAZILIAN REAL  Total

0.00Local1,028,649.000

0.00Base

4,147.52

2,247.13

28,816.72

15,575.48

15,394,099.34

8,353,199.43

CANADIAN DOLLAR

COMMON STOCK NPV008474959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCAGNICO EAGLE MINES LTD

69,000.000 NJDE Local 43.307500 0.00 0.00 0.00 2,988,217.501.016550

Base 42.602430 0.00 0.00 0.00 2,939,567.66

COMMON STOCK NPV063671952 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCBANK OF MONTREAL

141,700.000 NJDE Local 56.492000 0.00 0.00 0.00 8,004,916.401.016550

Base 55.572279 0.00 0.00 0.00 7,874,591.90
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COMMON STOCK NPV064149958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCBANK OF NOVA SCOTIA

139,600.000 NJDE Local 48.836900 0.00 0.00 0.00 6,817,631.241.016550

Base 48.041808 0.00 0.00 0.00 6,706,636.41

COMMON STOCK NPV067901959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCBARRICK GOLD CORP

1,200.000 NJDE Local 50.800000 0.00 0.00 0.00 60,960.001.016550

Base 49.972948 0.00 0.00 0.00 59,967.54

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

121,900.000 NJDE Local 47.173129 0.00 0.00 0.00 5,750,404.450.994503

Base 47.433886 0.00 0.00 0.00 5,782,190.73

067901959 Total

0.00 0.000.00123,100.000 Local 5,811,364.45

Base 0.00 0.00 0.00 5,842,158.27

COMMON STOCK NPV112585955 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCBROOKFIELD ASSET MANAGE CL A

198,900.000 NJDE Local 28.243300 0.00 0.00 0.00 5,617,592.371.016550

Base 27.783483 0.00 0.00 0.00 5,526,134.84

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

13,300.000 NJDE Local 22.925235 0.00 0.00 0.00 304,905.631.059059

Base 21.646788 0.00 0.00 0.00 287,902.28

112585955 Total

0.00 0.000.00212,200.000 Local 5,922,498.00

Base 0.00 0.00 0.00 5,814,037.12

COMMON STOCK NPV13321L959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCAMECO CORP

84,800.000 NJDE Local 18.670300 0.00 0.00 0.00 1,583,241.431.016550

Base 18.366337 0.00 0.00 0.00 1,557,465.38
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08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

75,300.000 NJDE Local 26.712204 0.00 0.00 0.00 2,011,428.991.066642

Base 25.043278 0.00 0.00 0.00 1,885,758.87

13321L959 Total

0.00 0.000.00160,100.000 Local 3,594,670.42

Base 0.00 0.00 0.00 3,443,224.25

COMMON STOCK NPV136069952 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)CAN IMPERIAL BK OF COMMERCE

60,985.000 NJDE Local 81.274746 0.00 0.00 0.00 4,956,540.400.958976

Base 84.751605 0.00 0.00 0.00 5,168,576.64

COMMON STOCK NPV136375961 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCANADIAN NATL RAILWAY CO

112,700.000 NJDE Local 79.477900 0.00 0.00 0.00 8,957,159.331.016550

Base 78.183956 0.00 0.00 0.00 8,811,331.79

COMMON STOCK NPV136385952 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)CANADIAN NATURAL RESOURCES

137,118.000 NJDE Local 39.053257 0.00 0.00 0.00 5,354,904.520.990608

Base 39.423509 0.00 0.00 0.00 5,405,672.71

COMMON STOCK NPV13643E956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCANADIAN OIL SANDS LTD

142,800.000 NJDE Local 20.321500 0.00 0.00 0.00 2,901,910.201.016550

Base 19.990655 0.00 0.00 0.00 2,854,665.49

COMMON STOCK NPV13645T951 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCANADIAN PACIFIC RAILWAY LTD

62,600.000 NJDE Local 64.699800 0.00 0.00 0.00 4,050,207.481.016550

Base 63.646451 0.00 0.00 0.00 3,984,267.85

COMMON STOCK NPV15135U950 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)CENOVUS ENERGY INC

106,939.000 NJDE Local 32.285580 0.00 0.00 0.00 3,452,587.681.000167

Base 32.280194 0.00 0.00 0.00 3,452,011.68
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COMMON STOCK NPV22576C952 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCRESCENT POINT ENERGY CORP

49,700.000 NJDE Local 44.307100 0.00 0.00 0.00 2,202,062.871.016550

Base 43.585756 0.00 0.00 0.00 2,166,212.06

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

18,900.000 NJDE Local 40.002676 0.00 0.00 0.00 756,050.591.010618

Base 39.582395 0.00 0.00 0.00 748,107.28

22576C952 Total

0.00 0.000.0068,600.000 Local 2,958,113.46

Base 0.00 0.00 0.00 2,914,319.34

COMMON STOCK NPV284902954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCELDORADO GOLD CORP

176,800.000 NJDE Local 16.578100 0.00 0.00 0.00 2,931,008.081.016550

Base 16.308199 0.00 0.00 0.00 2,883,289.64

COMMON STOCK NPV292505955 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCENCANA CORP

21,500.000 NJDE Local 19.754500 0.00 0.00 0.00 424,721.751.016550

Base 19.432886 0.00 0.00 0.00 417,807.04

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

128,900.000 NJDE Local 29.671492 0.00 0.00 0.00 3,824,655.420.984570

Base 30.136500 0.00 0.00 0.00 3,884,594.89

292505955 Total

0.00 0.000.00150,400.000 Local 4,249,377.17

Base 0.00 0.00 0.00 4,302,401.93

COMMON STOCK NPV335934956 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)FIRST QUANTUM MINERALS LTD

145,454.000 NJDE Local 22.414291 0.00 0.00 0.00 3,260,248.310.987322

Base 22.702119 0.00 0.00 0.00 3,302,114.11
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COMMON STOCK NPV349553958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCFORTIS INC

93,000.000 NJDE Local 32.510300 0.00 0.00 0.00 3,023,457.891.016550

Base 31.981014 0.00 0.00 0.00 2,974,234.31

09 Dec 2011 14 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

30,900.000 NJDE Local 32.504500 0.00 0.00 0.00 1,004,389.051.022150

Base 31.800127 0.00 0.00 0.00 982,623.93

349553958 Total

0.00 0.000.00123,900.000 Local 4,027,846.94

Base 0.00 0.00 0.00 3,956,858.24

COMMON STOCK NPV380956953 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)GOLDCORP INC

96,750.000 NJDE Local 47.282739 0.00 0.00 0.00 4,574,605.030.983300

Base 48.085751 0.00 0.00 0.00 4,652,296.42

COMMON STOCK NPV450913959 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)IAMGOLD CORP

158,387.000 NJDE Local 20.067552 0.00 0.00 0.00 3,178,439.380.995584

Base 20.156568 0.00 0.00 0.00 3,192,538.40

COMMON STOCK NPV496902958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCKINROSS GOLD CORP

134,800.000 NJDE Local 13.640800 0.00 0.00 0.00 1,838,779.841.016550

Base 13.418720 0.00 0.00 0.00 1,808,843.48

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

82,100.000 NJDE Local 15.749572 0.00 0.00 0.00 1,293,039.930.971556

Base 16.210672 0.00 0.00 0.00 1,330,896.23

496902958 Total

0.00 0.000.00216,900.000 Local 3,131,819.77

Base 0.00 0.00 0.00 3,139,739.71
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COMMON STOCK NPV550372957 16 Dec 2011 21 Dec 2011 CAD/CAN 0.01BUSCH FINANCIAL GROUP LTDLUNDIN MINING CORP

437,700.000 NJBU Local 3.668300 0.00 4,377.00 0.00 1,609,991.901.036050

Base 3.540659 0.00 4,224.70 0.00 1,553,971.24

COMMON STOCK NPV559222955 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCMAGNA INTERNATIONAL INC

66,000.000 NJDE Local 36.256900 0.00 0.00 0.00 2,392,955.391.016550

Base 35.666617 0.00 0.00 0.00 2,353,996.74

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

17,000.000 NJDE Local 39.662164 0.00 0.00 0.00 674,256.801.031039

Base 38.468153 0.00 0.00 0.00 653,958.62

559222955 Total

0.00 0.000.0083,000.000 Local 3,067,212.19

Base 0.00 0.00 0.00 3,007,955.36

COMMON STOCK NPV56501R957 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCMANULIFE FINANCIAL CORP

288,600.000 NJDE Local 11.269800 0.00 0.00 0.00 3,252,464.271.016550

Base 11.086321 0.00 0.00 0.00 3,199,512.34

COMMON STOCK NPV65334H953 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCNEXEN INC

96,100.000 NJDE Local 15.164800 0.00 0.00 0.00 1,457,337.281.016550

Base 14.917909 0.00 0.00 0.00 1,433,611.02

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

94,100.000 NJDE Local 22.010666 0.00 0.00 0.00 2,071,203.751.038289

Base 21.198985 0.00 0.00 0.00 1,994,824.56

65334H953 Total

0.00 0.000.00190,200.000 Local 3,528,541.03

Base 0.00 0.00 0.00 3,428,435.58



Prepared by State StreetPage 21

Purchase Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK NPV707887956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCPENN WEST PETROLEUM LTD

158,300.000 NJDE Local 18.995700 0.00 0.00 0.00 3,007,019.311.016550

Base 18.686439 0.00 0.00 0.00 2,958,063.36

COMMON STOCK NPV73755L958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCPOTASH CORP OF SASKATCHEWAN

10,100.000 NJDE Local 43.048900 0.00 0.00 0.00 434,793.891.016550

Base 42.348040 0.00 0.00 0.00 427,715.20

09 Dec 2011 14 Dec 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

168,800.000 NJBU Local 41.255600 0.00 2,532.00 0.00 6,966,477.281.022150

Base 40.361591 0.00 2,477.13 0.00 6,815,513.65

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

115,800.000 NJDE Local 52.524462 0.00 0.00 0.00 6,082,332.790.984381

Base 53.357862 0.00 0.00 0.00 6,178,840.51

73755L958 Total

2,532.00 0.000.00294,700.000 Local 13,483,603.96

Base 0.00 2,477.13 0.00 13,422,069.36

COMMON STOCK NPV775109960 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCROGERS COMMUNICATIONS INC B

81,800.000 NJDE Local 37.169800 0.00 0.00 0.00 3,040,489.641.016550

Base 36.564655 0.00 0.00 0.00 2,990,988.78

COMMON STOCK NPV780087953 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)ROYAL BANK OF CANADA

257,621.000 NJDE Local 53.869242 0.00 0.00 0.00 13,877,848.171.014697

Base 53.088980 0.00 0.00 0.00 13,676,836.26

COMMON STOCK NPV82028K952 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCSHAW COMMUNICATIONS INC B

180,600.000 NJDE Local 20.218800 0.00 0.00 0.00 3,651,515.271.016550

Base 19.889627 0.00 0.00 0.00 3,592,066.57
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08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

58,600.000 NJDE Local 20.280105 0.00 0.00 0.00 1,188,414.161.040847

Base 19.484228 0.00 0.00 0.00 1,141,775.78

82028K952 Total

0.00 0.000.00239,200.000 Local 4,839,929.43

Base 0.00 0.00 0.00 4,733,842.35

COMMON STOCK NPV866796956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCSUN LIFE FINANCIAL INC

117,600.000 NJDE Local 18.480200 0.00 0.00 0.00 2,173,271.521.016550

Base 18.179332 0.00 0.00 0.00 2,137,889.45

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

44,700.000 NJDE Local 32.087149 0.00 0.00 0.00 1,434,295.581.002992

Base 31.991417 0.00 0.00 0.00 1,430,016.35

866796956 Total

0.00 0.000.00162,300.000 Local 3,607,567.10

Base 0.00 0.00 0.00 3,567,905.80

COMMON STOCK NPV867224958 16 Dec 2011 21 Dec 2011 CAD/CANPHELAN SILVER & COSUNCOR ENERGY INC

139,174.000 NJBU Local 27.742800 0.00 695.87 0.00 3,861,772.311.036050

Base 26.777472 0.00 671.66 0.00 3,727,399.56

20 Dec 2011 23 Dec 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

80,000.000 NJBU Local 28.171500 0.00 800.00 0.00 2,254,520.001.028100

Base 27.401517 0.00 778.13 0.00 2,192,899.52

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

104,544.000 NJDE Local 37.075049 0.00 0.00 0.00 3,875,974.000.988761

Base 37.496472 0.00 0.00 0.00 3,920,031.23
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867224958 Total

1,495.87 0.000.00323,718.000 Local 9,992,266.31

Base 0.00 1,449.79 0.00 9,840,330.31

COMMON STOCK NPV87425E954 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)TALISMAN ENERGY INC

244,346.000 NJDE Local 19.521481 0.00 0.00 0.00 4,769,995.920.985783

Base 19.803023 0.00 0.00 0.00 4,838,789.62

COMMON STOCK NPV878742956 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)TECK RESOURCES LTD CLS B

87,836.000 NJDE Local 45.515814 0.00 0.00 0.00 3,997,927.040.980892

Base 46.402461 0.00 0.00 0.00 4,075,806.56

COMMON STOCK NPV884903956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTHOMSON REUTERS CORP

160,100.000 NJDE Local 27.172000 0.00 0.00 0.00 4,350,237.201.016550

Base 26.729625 0.00 0.00 0.00 4,279,412.92

COMMON STOCK NPV88706M954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTIM HORTONS INC

45,300.000 NJDE Local 51.494600 0.00 0.00 0.00 2,332,705.371.016550

Base 50.656239 0.00 0.00 0.00 2,294,727.63

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

26,800.000 NJDE Local 35.560147 0.00 0.00 0.00 953,011.961.019861

Base 34.867646 0.00 0.00 0.00 934,452.94

88706M954 Total

0.00 0.000.0072,100.000 Local 3,285,717.33

Base 0.00 0.00 0.00 3,229,180.57

COMMON STOCK NPV891160954 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)TORONTO DOMINION BANK

113,719.000 NJDE Local 77.293374 0.00 0.00 0.00 8,789,725.230.996765

Base 77.544250 0.00 0.00 0.00 8,818,254.58
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COMMON STOCK NPV91911K953 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCVALEANT PHARMACEUTICALS INTE

73,300.000 NJDE Local 46.946800 0.00 0.00 0.00 3,441,200.431.016550

Base 46.182480 0.00 0.00 0.00 3,385,175.77

COMMON STOCK NPV98462Y951 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCYAMANA GOLD INC

189,700.000 NJDE Local 16.328100 0.00 0.00 0.00 3,097,440.561.016550

Base 16.062269 0.00 0.00 0.00 3,047,012.50

CANADIAN DOLLAR  Total

0.00Local6,064,273.000

0.00Base

0.00

0.00

8,404.87

8,151.62

186,163,242.78

184,693,842.82

DANISH KRONE

COMMON STOCK DKK20.416921005 13 Dec 2011 16 Dec 2011 DKK/DK2 0.11ABG SECURITIES LIMITEDCARLSBERG AS B

115,432.000 NJBU Local 406.473000 0.00 70,379.99 0.00 46,990,371.325.681750

Base 71.540106 0.00 12,387.03 0.00 8,270,404.60

15 Dec 2011 20 Dec 2011 DKK/DK2 0.10SVENSKA HANDELSBANKEN

58,091.000 NJBU Local 391.645800 0.00 34,126.64 0.00 22,785,222.805.718150

Base 68.491697 0.00 5,968.13 0.00 3,984,719.32

15 Dec 2011 20 Dec 2011 DKK/DK2 0.10ABG SECURITIES LIMITED

49,000.000 NJBU Local 394.721100 0.00 29,012.00 0.00 19,370,345.895.718150

Base 69.029511 0.00 5,073.67 0.00 3,387,519.72

16 Dec 2011 21 Dec 2011 DKK/DK2 0.10ABG SECURITIES LIMITED

101,000.000 NJBU Local 396.080800 0.00 60,006.24 0.00 40,064,167.035.697800

Base 69.514690 0.00 10,531.48 0.00 7,031,515.15

28 Dec 2011 OPEN DKK/DK2 0.04SKANINAVISKA ENSKILDA BANKEN A/S

50,000.000 NJBU Local 401.438100 0.00 12,043.14 0.00 20,083,948.145.742850

Base 69.902244 0.00 2,097.07 0.00 3,497,209.25
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28 Dec 2011 OPEN DKK/DK2 0.06I M A CAPITAL INC

5,223.000 NJBU Local 402.372001 0.00 1,681.27 0.00 2,103,270.235.742850

Base 70.064863 0.00 292.76 0.00 366,241.54

29 Dec 2011 OPEN DKK/DK2 0.06I M A CAPITAL INC

44,777.000 NJBU Local 403.281400 0.00 14,446.19 0.00 18,072,177.445.756200

Base 70.060352 0.00 2,509.67 0.00 3,139,602.07

08 Dec 2011 08 Dec 2011 DKK/DK2ASSET TRANSFER (NON CASH)

40,309.000 NJDE Local 547.441340 0.00 0.00 0.00 22,066,813.005.228838

Base 104.696549 0.00 0.00 0.00 4,220,213.21

416921005 Total

221,695.47 0.000.00463,832.000 Local 191,536,315.85

Base 0.00 38,859.81 0.00 33,897,424.86

COMMON STOCK425304003 08 Dec 2011 13 Dec 2011 DKK/DK2DEUTSCHE BANK SECURITIES INCA P MOLLER   MAERSK A/S   B

787.000 NJDE Local 37,293.723000 0.00 0.00 0.00 29,350,160.005.585750

Base 6,676.582912 0.00 0.00 0.00 5,254,470.75

COMMON STOCK DKK10.458882909 08 Dec 2011 13 Dec 2011 DKK/DK2DEUTSCHE BANK SECURITIES INCDANSKE BANK A/S

216,470.000 NJDE Local 75.471100 0.00 0.00 0.00 16,337,229.025.585750

Base 13.511364 0.00 0.00 0.00 2,924,804.91

COMMON STOCK DKK1.707752903 08 Dec 2011 13 Dec 2011 DKK/DK2DEUTSCHE BANK SECURITIES INCNOVO NORDISK A/S B

64,331.000 NJDE Local 638.125300 0.00 0.00 0.00 41,051,238.675.585750

Base 114.241651 0.00 0.00 0.00 7,349,279.63

DANISH KRONE  Total

0.00Local745,420.000

0.00Base

0.00

0.00

221,695.47

38,859.81

278,274,943.54

49,425,980.15

EURO CURRENCY
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BELGIUM

COMMON STOCK NPV475531901 08 Dec 2011 08 Dec 2011 EUR/BE5ASSET TRANSFER (NON CASH)ANHEUSER BUSCH INBEV NV

123,576.000 NJDE Local 40.594236 0.00 0.00 0.00 5,016,473.370.712898

Base 56.942559 0.00 0.00 0.00 7,036,733.77

COMMON STOCK NPV559699905 08 Dec 2011 13 Dec 2011 EUR/BE5UMB BANK INVESTMENT DIVISIONUCB SA

79,412.000 NJDE Local 31.693600 0.00 0.00 0.00 2,516,852.160.751202

Base 42.190516 0.00 0.00 0.00 3,350,433.25

202,988.000

0.00

0.00

0.00

0.00

0.00

0.00 7,533,325.53

10,387,167.02

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV522603901 08 Dec 2011 13 Dec 2011 EUR/FI2UMB BANK INVESTMENT DIVISIONSAMPO OYJ A SHS

114,354.000 NJDE Local 19.206300 0.00 0.00 0.00 2,196,317.230.751202

Base 25.567424 0.00 0.00 0.00 2,923,737.20

COMMON STOCK EUR3.4557955903 08 Dec 2011 13 Dec 2011 EUR/FI2DEUTSCHE BANK SECURITIES INCFORTUM OYJ

130,299.000 NJDE Local 16.916400 0.00 0.00 0.00 2,204,190.000.751202

Base 22.519109 0.00 0.00 0.00 2,934,217.43

COMMON STOCK NPV590294906 08 Dec 2011 13 Dec 2011 EUR/FI2UMB BANK INVESTMENT DIVISIONNOKIA OYJ

635,077.000 NJDE Local 3.867300 0.00 0.00 0.00 2,456,033.270.751202

Base 5.148149 0.00 0.00 0.00 3,269,471.15

COMMON STOCK NPVB07G37909 13 Dec 2011 16 Dec 2011 EUR/FI2 0.05SVENSKA HANDELSBANKENNOKIAN RENKAAT OYJ

175,960.000 NJBU Local 23.879800 0.00 6,302.83 0.00 4,208,192.440.764117

Base 31.251497 0.00 8,248.51 0.00 5,507,261.90

15 Dec 2011 20 Dec 2011 EUR/FI2 0.04SVENSKA HANDELSBANKEN

100,000.000 NJBU Local 22.510700 0.00 3,376.61 0.00 2,254,446.600.769379

Base 29.258272 0.00 4,388.75 0.00 2,930,215.93
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16 Dec 2011 21 Dec 2011 EUR/FI2 0.04SVENSKA HANDELSBANKEN

100,000.000 NJBU Local 22.691400 0.00 3,403.71 0.00 2,272,543.710.766460

Base 29.605459 0.00 4,440.82 0.00 2,964,986.71

B07G37909 Total

13,083.15 0.000.00375,960.000 Local 8,735,182.75

Base 0.00 17,078.08 0.00 11,402,464.54

1,255,690.000

0.00

0.00

17,078.08

13,083.15

0.00

0.00 15,591,723.25

20,529,890.32

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR.2405780909 24 Oct 2011 CANCEL EUR/FR4CUSIP CHANGE NON CASHL OREAL

-11,839.000 NJBU Local 69.676391 0.00 0.00 0.00 -824,898.800.693770

Base 100.431509 0.00 0.00 0.00 -1,189,008.65

08 Dec 2011 08 Dec 2011 EUR/FR4CUSIP CHANGE NON CASH

180,736.000 NJBU Local 79.209199 0.00 0.00 0.00 14,315,953.970.751202

Base 105.443275 0.00 0.00 0.00 19,057,395.97

19 Oct 2011 24 Oct 2011 EUR/FR4CUSIP CHANGE NON CASH

111,839.000 NJBU Local 79.258733 0.00 0.00 0.00 8,864,217.470.724533

Base 109.392854 0.00 0.00 0.00 12,234,387.49

405780909 Total

0.00 0.000.00280,736.000 Local 22,355,272.64

Base 0.00 0.00 0.00 30,102,774.81

COMMON STOCK EUR.3406141903 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONLVMH MOET HENNESSY LOUIS VUI

38,685.000 NJDE Local 113.805700 0.00 0.00 0.00 4,402,573.500.751202

Base 151.498132 0.00 0.00 0.00 5,860,705.24
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COMMON STOCK EUR2.458836004 14 Dec 2011 19 Dec 2011 EUR/FR4 0.09SOCIETE GENERALE LONDON BRANCHMICHELIN (CGDE) B

79,261.000 NJBU Local 44.742900 0.00 5,319.55 0.00 3,551,686.540.772141

Base 57.946541 0.00 6,889.35 0.00 4,599,790.12

COMMON STOCK468232004 14 Dec 2011 19 Dec 2011 EUR/FR4 0.13PETERS, R. W.,RICKEL & CO. INC.PERNOD RICARD SA

50,000.000 NJBU Local 68.532500 0.00 5,139.94 0.00 3,431,764.930.772141

Base 88.756458 0.00 6,656.74 0.00 4,444,479.61

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

37,375.000 NJDE Local 66.034443 0.00 0.00 0.00 2,468,037.340.739551

Base 89.289923 0.00 0.00 0.00 3,337,210.90

468232004 Total

5,139.94 0.000.0087,375.000 Local 5,899,802.27

Base 0.00 6,656.74 0.00 7,781,690.51

COMMON STOCK471279901 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONRENAULT SA

75,412.000 NJDE Local 28.197000 0.00 0.00 0.00 2,126,392.160.751202

Base 37.535843 0.00 0.00 0.00 2,830,652.95

COMMON STOCK EUR4.483410007 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONSCHNEIDER ELECTRIC SA

174,566.000 NJDE Local 40.800400 0.00 0.00 0.00 7,122,362.620.751202

Base 54.313487 0.00 0.00 0.00 9,481,288.15

COMMON STOCK EUR5.5483477907 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONVIVENDI SA

208,434.000 NJDE Local 16.698700 0.00 0.00 0.00 3,480,576.830.751202

Base 22.229307 0.00 0.00 0.00 4,633,343.40

COMMON STOCK EUR4.0517617908 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONFRANCE TELECOM SA

310,865.000 NJDE Local 12.476200 0.00 0.00 0.00 3,878,413.910.751202

Base 16.608316 0.00 0.00 0.00 5,162,944.07
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COMMON STOCK EUR4.550507909 08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)PPR

23,801.000 NJDE Local 87.512946 0.00 0.00 0.00 2,082,895.640.778030

Base 112.480172 0.00 0.00 0.00 2,677,140.60

COMMON STOCK EUR2.5564156909 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONCARREFOUR SA

117,512.000 NJDE Local 18.114500 0.00 0.00 0.00 2,128,671.120.751202

Base 24.114020 0.00 0.00 0.00 2,833,686.70

COMMON STOCK EUR1.565478906 14 Dec 2011 19 Dec 2011 EUR/FR4 0.06NATEXIS BLEICHROEDER INCATOS

24,830.000 NJBU Local 32.880700 0.00 1,224.64 0.00 817,652.420.772141

Base 42.583803 0.00 1,586.03 0.00 1,058,941.85

15 Dec 2011 20 Dec 2011 EUR/FR4 0.07NATEXIS BLEICHROEDER INC

15,000.000 NJBU Local 33.714900 0.00 758.59 0.00 506,482.090.769379

Base 43.820926 0.00 985.98 0.00 658,299.86

15 Dec 2011 20 Dec 2011 EUR/FR4 0.07JEFFERIES+ COMPANY INC

95,000.000 NJBU Local 33.630500 0.00 4,792.35 0.00 3,199,689.850.769379

Base 43.711227 0.00 6,228.85 0.00 4,158,795.41

19 Dec 2011 22 Dec 2011 EUR/FR4 0.07EDWARD JEUTHER JR CO

46,804.000 NJBU Local 33.299300 0.00 2,337.81 0.00 1,560,878.250.768167

Base 43.349037 0.00 3,043.36 0.00 2,031,951.71

19 Dec 2011 22 Dec 2011 EUR/FR4 0.07KEPLER EQUITIES PARIS

50,000.000 NJBU Local 33.382600 0.00 2,503.70 0.00 1,671,633.700.768167

Base 43.457477 0.00 3,259.32 0.00 2,176,133.18

20 Dec 2011 23 Dec 2011 EUR/FR4 0.07FIRST BOSTON INC,PUERTO RICO

27,696.000 NJBU Local 34.322000 0.00 1,425.87 0.00 952,007.980.762777

Base 44.996113 0.00 1,869.31 0.00 1,248,081.65
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21 Dec 2011 27 Dec 2011 EUR/FR4 0.07KEPLER CAPITAL MARKETS INC

125,500.000 NJBU Local 34.021300 0.00 6,404.51 0.00 4,276,077.660.766430

Base 44.389311 0.00 8,356.29 0.00 5,579,214.88

565478906 Total

19,447.47 0.000.00384,830.000 Local 12,984,421.95

Base 0.00 25,329.14 0.00 16,911,418.54

COMMON STOCK EUR2.0567173901 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONSANOFI

172,455.000 NJDE Local 53.218400 0.00 0.00 0.00 9,177,779.160.751202

Base 70.844327 0.00 0.00 0.00 12,217,458.37

21 Dec 2011 27 Dec 2011 EUR/FR4 0.06I M A CAPITAL INC

150,000.000 NJBU Local 54.596000 0.00 6,551.52 0.00 8,195,951.510.766430

Base 71.234164 0.00 8,548.10 0.00 10,693,672.63

567173901 Total

6,551.52 0.000.00322,455.000 Local 17,373,730.67

Base 0.00 8,548.10 0.00 22,911,131.00

COMMON STOCK596651901 08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)SOCIETE GENERALE

114,062.000 NJDE Local 35.424616 0.00 0.00 0.00 4,040,602.590.706525

Base 50.139228 0.00 0.00 0.00 5,718,980.67

REIT EUR5.707624904 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONUNIBAIL RODAMCO SE

24,265.000 NJDE Local 135.812300 0.00 0.00 0.00 3,295,485.460.751202

Base 180.793315 0.00 0.00 0.00 4,386,949.80

COMMON STOCK708842901 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONAXA SA

260,342.000 NJDE Local 11.124200 0.00 0.00 0.00 2,896,096.480.751202

Base 14.808534 0.00 0.00 0.00 3,855,283.24
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COMMON STOCK EUR.18721247906 08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)ESSILOR INTERNATIONAL

50,270.000 NJDE Local 41.269748 0.00 0.00 0.00 2,074,630.280.711379

Base 58.013700 0.00 0.00 0.00 2,916,348.78

COMMON STOCK EUR2.0730968906 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONBNP PARIBAS

69,593.000 NJDE Local 32.496500 0.00 0.00 0.00 2,261,528.910.751202

Base 43.259336 0.00 0.00 0.00 3,010,546.98

COMMON STOCK EUR4.0738048909 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONCOMPAGNIE DE SAINT GOBAIN

84,981.000 NJDE Local 30.308100 0.00 0.00 0.00 2,575,612.640.751202

Base 40.346139 0.00 0.00 0.00 3,428,655.20

COMMON STOCKACI00D9I8 08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)L OREAL PRIME DE FIDELITE

37,864.000 NJDE Local 69.676391 0.00 0.00 0.00 2,638,226.890.693770

Base 100.431509 0.00 0.00 0.00 3,802,738.70

RECEIPT NPVB00ZQQ907 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONSES

159,487.000 NJDE Local 18.259300 0.00 0.00 0.00 2,912,120.980.751202

Base 24.306778 0.00 0.00 0.00 3,876,615.05

COMMON STOCK EUR1.B0C2CQ902 08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)GDF SUEZ

185,991.000 NJDE Local 26.533902 0.00 0.00 0.00 4,935,067.060.706846

Base 37.538443 0.00 0.00 0.00 6,981,812.61

COMMON STOCK EUR2.B197DR900 08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)VALLOUREC

43,937.000 NJDE Local 58.067264 0.00 0.00 0.00 2,551,301.390.682682

Base 85.057562 0.00 0.00 0.00 3,737,174.11

COMMON STOCK EUR2.5B1XH02900 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONVINCI SA

109,477.000 NJDE Local 32.838300 0.00 0.00 0.00 3,595,038.560.751202

Base 43.714340 0.00 0.00 0.00 4,785,714.84
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COMMON STOCK EUR.25B1Y9TB906 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONDANONE

93,571.000 NJDE Local 48.170100 0.00 0.00 0.00 4,507,324.420.751202

Base 64.124031 0.00 0.00 0.00 6,000,149.65

3,337,772.000

0.00

0.00

47,423.33

36,458.48

0.00

0.00 125,669,835.51

168,287,535.72

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCADIDAS AG

64,010.000 NJDE Local 50.465700 0.00 0.00 0.00 3,230,309.460.751202

Base 67.179933 0.00 0.00 0.00 4,300,187.51

COMMON STOCK NPV435209903 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCFRESENIUS SE + CO KGAA

38,777.000 NJDE Local 70.470000 0.00 0.00 0.00 2,732,615.180.751202

Base 93.809654 0.00 0.00 0.00 3,637,656.96

COMMON STOCK NPV461785909 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCDEUTSCHE POST AG REG

212,912.000 NJDE Local 10.790000 0.00 0.00 0.00 2,297,320.480.751202

Base 14.363647 0.00 0.00 0.00 3,058,192.71

COMMON STOCK NPV476896907 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCRWE AG

79,336.000 NJDE Local 27.432700 0.00 0.00 0.00 2,176,400.680.751202

Base 36.518407 0.00 0.00 0.00 2,897,224.29

COMMON STOCK NPV484628904 08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)SAP AG

145,046.000 NJDE Local 36.613113 0.00 0.00 0.00 5,310,585.720.761740

Base 48.065091 0.00 0.00 0.00 6,971,649.33

COMMON STOCK NPV494290901 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCE.ON AG

264,277.000 NJDE Local 17.414700 0.00 0.00 0.00 4,602,304.660.751202

Base 23.182446 0.00 0.00 0.00 6,126,587.34
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COMMON STOCK NPV506921907 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCBAYER AG REG

67,089.000 NJDE Local 47.182300 0.00 0.00 0.00 3,165,413.310.751202

Base 62.809071 0.00 0.00 0.00 4,213,797.77

19 Dec 2011 21 Dec 2011 EUR/DE5 0.09MORGAN STANLEY AND CO INC

58,000.000 NJBU Local 45.203500 0.00 3,932.70 0.00 2,625,735.700.768167

Base 58.845928 0.00 5,119.59 0.00 3,418,183.42

28 Dec 2011 30 Dec 2011 EUR/DE5 0.09KEPLER EQUITIES FRANKFURT BRANCH

150,000.000 NJBU Local 48.258100 0.00 10,858.07 0.00 7,249,573.070.772410

Base 62.477311 0.00 14,057.39 0.00 9,385,654.08

08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)

58,000.000 NJDE Local 46.941006 0.00 0.00 0.00 2,722,578.350.726797

Base 64.586131 0.00 0.00 0.00 3,745,995.58

506921907 Total

14,790.77 0.000.00333,089.000 Local 15,763,300.43

Base 0.00 19,176.98 0.00 20,763,630.85

PREFERENCE507670909 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCHENKEL AG + CO KGAA VORZUG

51,781.000 NJDE Local 43.953500 0.00 0.00 0.00 2,275,956.180.751202

Base 58.510893 0.00 0.00 0.00 3,029,752.56

COMMON STOCK NPV512907908 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCFRESENIUS MEDICAL CARE AG +

45,027.000 NJDE Local 50.384000 0.00 0.00 0.00 2,268,640.370.751202

Base 67.071174 0.00 0.00 0.00 3,020,013.75

COMMON STOCK NPV523148906 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCALLIANZ SE REG

32,805.000 NJDE Local 78.511000 0.00 0.00 0.00 2,575,553.350.751202

Base 104.513832 0.00 0.00 0.00 3,428,576.27
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COMMON STOCK NPV529412900 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCMUENCHENER RUECKVER AG REG

28,854.000 NJDE Local 94.688000 0.00 0.00 0.00 2,732,127.540.751202

Base 126.048653 0.00 0.00 0.00 3,637,007.81

COMMON STOCK NPV549710903 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCVOLKSWAGEN AG

49,744.000 NJDE Local 111.251400 0.00 0.00 0.00 5,534,089.630.751202

Base 148.097849 0.00 0.00 0.00 7,366,979.36

COMMON STOCK NPV552902900 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCDAIMLER AG REGISTERED SHARES

68,714.000 NJDE Local 33.446600 0.00 0.00 0.00 2,298,249.660.751202

Base 44.524109 0.00 0.00 0.00 3,059,429.63

08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)

81,200.000 NJDE Local 36.411606 0.00 0.00 0.00 2,956,622.410.687226

Base 52.983488 0.00 0.00 0.00 4,302,259.25

552902900 Total

0.00 0.000.00149,914.000 Local 5,254,872.07

Base 0.00 0.00 0.00 7,361,688.88

COMMON STOCK NPV572797900 08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)SIEMENS AG REG

93,155.000 NJDE Local 66.775873 0.00 0.00 0.00 6,220,506.510.703362

Base 94.938185 0.00 0.00 0.00 8,843,966.75

COMMON STOCK NPV575035902 08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)DEUTSCHE BANK AG REGISTERED

149,962.000 NJDE Local 42.189931 0.00 0.00 0.00 6,326,886.460.721509

Base 58.474574 0.00 0.00 0.00 8,768,964.11

COMMON STOCK EUR1.0575602909 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCBAYERISCHE MOTOREN WERKE AG

64,074.000 NJDE Local 54.635100 0.00 0.00 0.00 3,500,689.390.751202

Base 72.730238 0.00 0.00 0.00 4,660,117.24
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COMMON STOCK NPV584235907 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCDEUTSCHE TELEKOM AG REG

433,248.000 NJDE Local 9.166900 0.00 0.00 0.00 3,971,541.080.751202

Base 12.202976 0.00 0.00 0.00 5,286,914.94

COMMON STOCK NPVACI0054Q2 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCBASF SE

275,885.000 NJDE Local 54.005100 0.00 0.00 0.00 14,899,197.010.751202

Base 71.891582 0.00 0.00 0.00 19,833,809.03

COMMON STOCK NPVACI00RQT4 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCK S AG REG

58,974.000 NJDE Local 37.171500 0.00 0.00 0.00 2,192,152.040.751202

Base 49.482696 0.00 0.00 0.00 2,918,192.50

EXP 21DEC11B56WC7904 08 Dec 2011 08 Dec 2011 EUR/DE5RIGHTS ISSUE (NON CASH)RWE AG RTS

80,121.000 NJDE Local 0.000000 0.00 0.00 0.00 0.000.000000

Base 0.000000 0.00 0.00 0.00 0.00

2,650,991.000

0.00

0.00

19,176.98

14,790.77

0.00

0.00 93,865,048.24

125,911,112.19

Local

Base

GERMANY Total

IRELAND

COMMON STOCK EUR.32418224002 08 Dec 2011 13 Dec 2011 EUR/GBBDEUTSCHE BANK SECURITIES INCCRH PLC

205,658.000 NJDE Local 13.629700 0.00 0.00 28,031.82 2,831,088.660.751202

Base 18.143855 0.00 0.00 37,315.95 3,768,744.84

205,658.000

0.00

0.00

0.00

0.00

37,315.95

28,031.82 2,831,088.66

3,768,744.84

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.405671009 08 Dec 2011 13 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INCASSICURAZIONI GENERALI

276,412.000 NJDE Local 12.297400 0.00 0.00 0.00 3,399,148.930.751202

Base 16.370297 0.00 0.00 0.00 4,524,946.59
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COMMON STOCK EUR.52407683002 08 Dec 2011 08 Dec 2011 EUR/IT4ASSET TRANSFER (NON CASH)INTESA SANPAOLO

1,989,385.000 NJDE Local 1.716688 0.00 0.00 0.00 3,415,154.370.702406

Base 2.444013 0.00 0.00 0.00 4,862,083.26

2,265,797.000

0.00

0.00

0.00

0.00

0.00

0.00 6,814,303.30

9,387,029.85

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.3525260907 08 Dec 2011 14 Dec 2011 EUR/NL51 DEUTSCHE BANK SECURITIES INCKONINKLIJKE AHOLD NV

232,637.000 NJDE Local 9.710700 0.00 0.00 0.00 2,259,068.120.751202

Base 12.926883 0.00 0.00 0.00 3,007,271.17

COMMON STOCK EUR.09594936908 08 Dec 2011 08 Dec 2011 EUR/NL5ASSET TRANSFER (NON CASH)ASML HOLDING NV

84,063.000 NJDE Local 26.023669 0.00 0.00 0.00 2,187,627.700.732861

Base 35.509705 0.00 0.00 0.00 2,985,052.37

COMMON STOCK EUR.24595607904 08 Dec 2011 08 Dec 2011 EUR/NL5ASSET TRANSFER (NON CASH)KONINKLIJKE KPN NV

282,911.000 NJDE Local 10.821034 0.00 0.00 0.00 3,061,389.590.696348

Base 15.539696 0.00 0.00 0.00 4,396,350.93

COMMON STOCK EUR.2598662906 08 Dec 2011 14 Dec 2011 EUR/NL51 UMB BANK INVESTMENT DIVISIONKONINKLIJKE PHILIPS ELECTRON

196,253.000 NJDE Local 15.267400 0.00 0.00 0.00 2,996,273.040.751202

Base 20.323961 0.00 0.00 0.00 3,988,638.26

DUTCH CERT EUR.24715418901 08 Dec 2011 08 Dec 2011 EUR/NL5ASSET TRANSFER (NON CASH)ING GROEP NV CVA

610,990.000 NJDE Local 6.989138 0.00 0.00 0.00 4,270,293.430.697862

Base 10.015079 0.00 0.00 0.00 6,119,113.03

COMMON STOCK EUR1.6779255900 08 Dec 2011 14 Dec 2011 EUR/NL51 UMB BANK INVESTMENT DIVISIONHEINEKEN NV

63,591.000 NJDE Local 35.400500 0.00 0.00 0.00 2,251,153.200.751202

Base 47.125141 0.00 0.00 0.00 2,996,734.83



Prepared by State StreetPage 37

Purchase Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCKB03XPL901 08 Dec 2011 13 Dec 2011 EUR/NL5UMB BANK INVESTMENT DIVISIONARCELORMITTAL

156,285.000 NJDE Local 13.947600 0.00 0.00 0.00 2,179,800.660.751202

Base 18.567043 0.00 0.00 0.00 2,901,750.34

DUTCH CERT EUR.16B12T3J908 08 Dec 2011 13 Dec 2011 EUR/NL5UMB BANK INVESTMENT DIVISIONUNILEVER NV CVA

233,269.000 NJDE Local 25.409600 0.00 0.00 0.00 5,927,271.980.751202

Base 33.825256 0.00 0.00 0.00 7,890,383.65

1,859,999.000

0.00

0.00

0.00

0.00

0.00

0.00 25,132,877.72

34,285,294.58

Local

Base

NETHERLANDS Total

SPAIN

COMMON STOCK EUR.49550190904 08 Dec 2011 13 Dec 2011 EUR/ES5DEUTSCHE BANK SECURITIES INCBANCO BILBAO VIZCAYA ARGENTA

80,533.000 NJDE Local 6.469600 0.00 0.00 0.00 521,016.300.751202

Base 8.612331 0.00 0.00 0.00 693,576.83

08 Dec 2011 08 Dec 2011 EUR/ES5ASSET TRANSFER (NON CASH)

767,600.000 NJDE Local 7.896690 0.00 0.00 0.00 6,061,499.500.710735

Base 11.110603 0.00 0.00 0.00 8,528,499.58

550190904 Total

0.00 0.000.00848,133.000 Local 6,582,515.80

Base 0.00 0.00 0.00 9,222,076.41

COMMON STOCK EUR.5570594903 08 Dec 2011 13 Dec 2011 EUR/ES5DEUTSCHE BANK SECURITIES INCBANCO SANTANDER SA

380,647.000 NJDE Local 5.919500 0.00 0.00 0.00 2,253,239.910.751202

Base 7.880038 0.00 0.00 0.00 2,999,512.66

08 Dec 2011 08 Dec 2011 EUR/ES5ASSET TRANSFER (NON CASH)

962,100.000 NJDE Local 7.395505 0.00 0.00 0.00 7,115,215.610.705800

Base 10.478190 0.00 0.00 0.00 10,081,066.91
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570594903 Total

0.00 0.000.001,342,747.000 Local 9,368,455.52

Base 0.00 0.00 0.00 13,080,579.57

COMMON STOCK EUR1.573252905 08 Dec 2011 13 Dec 2011 EUR/ES5DEUTSCHE BANK SECURITIES INCTELEFONICA SA

666,278.000 NJDE Local 13.837300 0.00 0.00 0.00 9,219,488.570.751202

Base 18.420212 0.00 0.00 0.00 12,272,981.93

COMMON STOCK EUR.15711131904 08 Dec 2011 13 Dec 2011 EUR/ES5DEUTSCHE BANK SECURITIES INCINDITEX

48,992.000 NJDE Local 62.882600 0.00 0.00 0.00 3,080,744.330.751202

Base 83.709309 0.00 0.00 0.00 4,101,086.43

COMMON STOCK EUR.75B288C9908 08 Dec 2011 13 Dec 2011 EUR/ES5DEUTSCHE BANK SECURITIES INCIBERDROLA SA

782,254.000 NJDE Local 4.974400 0.00 0.00 0.00 3,891,244.290.751202

Base 6.621921 0.00 0.00 0.00 5,180,023.87

3,688,404.000

0.00

0.00

0.00

0.00

0.00

0.00 32,142,448.51

43,856,748.21

Local

Base

SPAIN Total

EURO CURRENCY  Total

0.00Local15,467,299.000

0.00Base

28,031.82

37,315.95

64,332.40

83,678.39

309,580,650.72

416,413,522.73

HONG KONG DOLLAR

COMMON STOCK HKD1.603050006 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCHANG LUNG PROPERTIES LTD

393,000.000 NJDE Local 23.744100 0.00 0.00 10,077.94 9,341,509.247.772450

Base 3.054905 0.00 0.00 1,296.62 1,201,874.47

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

577,400.000 NJDE Local 19.630286 0.00 0.00 0.00 11,334,527.597.764505

Base 2.528208 0.00 0.00 0.00 1,459,787.48
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603050006 Total

0.00 10,077.940.00970,400.000 Local 20,676,036.83

Base 0.00 0.00 1,296.62 2,661,661.95

COMMON STOCK HKD5.0609701909 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)CLP HOLDINGS LTD

348,057.000 NJDE Local 48.992197 0.00 0.00 0.00 17,052,077.397.770092

Base 6.305227 0.00 0.00 0.00 2,194,578.55

COMMON STOCK HKD.5619027006 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)CHEUNG KONG HOLDINGS LTD

257,713.000 NJDE Local 90.203381 0.00 0.00 0.00 23,246,584.157.779427

Base 11.595119 0.00 0.00 0.00 2,988,212.95

COMMON STOCK HKD.4619615008 06 Dec 2011 08 Dec 2011 HKD/HK1STANDARD CHARTERED BANKCITIC PACIFIC LTD

493,000.000 NJED Local 13.855600 0.00 13,661.62 7,377.46 6,851,849.887.773450

Base 1.782426 0.00 1,757.47 949.06 881,442.59

14 Dec 2011 16 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

341,000.000 NJED Local 13.466600 0.00 918.42 4,960.37 4,597,989.397.782300

Base 1.730414 0.00 118.01 637.40 590,826.54

619615008 Total

14,580.04 12,337.830.00834,000.000 Local 11,449,839.27

Base 0.00 1,875.48 1,586.46 1,472,269.13

COMMON STOCK HKD1.626735906 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCHONG KONG EXCHANGES + CLEAR

14,500.000 NJDE Local 131.095900 0.00 0.00 2,052.96 1,902,943.517.772450

Base 16.866741 0.00 0.00 264.13 244,831.88

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

163,500.000 NJDE Local 99.351669 0.00 0.00 0.00 16,243,997.947.773944

Base 12.780085 0.00 0.00 0.00 2,089,543.91
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626735906 Total

0.00 2,052.960.00178,000.000 Local 18,146,941.45

Base 0.00 0.00 264.13 2,334,375.79

COMMON STOCK628625907 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)LI + FUNG LTD

1,374,727.000 NJDE Local 13.492213 0.00 0.00 0.00 18,548,109.937.783031

Base 1.733542 0.00 0.00 0.00 2,383,147.25

COMMON STOCK HKD1.0643532005 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)POWER ASSETS HOLDINGS LTD

409,390.000 NJDE Local 41.623185 0.00 0.00 0.00 17,040,115.737.762879

Base 5.361824 0.00 0.00 0.00 2,195,076.93

COMMON STOCK HKD1.0643557002 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCWHARF HOLDINGS LTD

181,000.000 NJDE Local 37.669700 0.00 0.00 7,363.68 6,825,579.377.772450

Base 4.846567 0.00 0.00 947.41 878,176.04

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

431,900.000 NJDE Local 27.993095 0.00 0.00 0.00 12,090,218.167.773430

Base 3.601125 0.00 0.00 0.00 1,555,326.12

643557002 Total

0.00 7,363.680.00612,900.000 Local 18,915,797.53

Base 0.00 0.00 947.41 2,433,502.16

COMMON STOCK HKD.25643655004 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCHONG KONG + CHINA GAS

231,000.000 NJDE Local 17.967800 0.00 0.00 4,482.61 4,155,044.417.772450

Base 2.311729 0.00 0.00 576.73 534,586.19

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

1,065,400.000 NJDE Local 11.641033 0.00 0.00 0.00 12,402,356.727.756577

Base 1.500795 0.00 0.00 0.00 1,598,947.07
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643655004 Total

0.00 4,482.610.001,296,400.000 Local 16,557,401.13

Base 0.00 0.00 576.73 2,133,533.26

COMMON STOCK HKD.25644806002 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)HUTCHISON WHAMPOA LTD

343,935.000 NJDE Local 51.050417 0.00 0.00 0.00 17,558,025.257.767314

Base 6.572467 0.00 0.00 0.00 2,260,501.52

COMMON STOCK HKD1.677103905 01 Dec 2011 05 Dec 2011 HKD/HK1BBV CAYMAN ISLANDSHANGRI LA ASIA LTD

580,000.000 NJBD Local 14.147800 0.00 16,411.45 8,862.46 8,230,997.917.771300

Base 1.820519 0.00 2,111.80 1,140.41 1,059,153.28

02 Dec 2011 06 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

296,000.000 NJBD Local 13.932800 0.00 8,248.22 4,454.93 4,136,811.957.768250

Base 1.793557 0.00 1,061.79 573.48 532,528.17

05 Dec 2011 07 Dec 2011 HKD/HK1BBV CAYMAN ISLAND

238,000.000 NJBD Local 14.120500 0.00 6,721.36 3,629.85 3,371,030.217.770800

Base 1.817123 0.00 864.95 467.11 433,807.36

06 Dec 2011 08 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

166,000.000 NJBD Local 14.094000 0.00 4,679.21 2,527.17 2,346,810.377.773450

Base 1.813095 0.00 601.95 325.10 301,900.75

09 Dec 2011 13 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

166,000.000 NJBD Local 13.690800 0.00 4,545.35 2,454.81 2,279,672.967.781250

Base 1.759460 0.00 584.14 315.48 292,970.02

677103905 Total

40,605.59 21,929.220.001,446,000.000 Local 20,365,323.40

Base 0.00 5,224.63 2,821.58 2,620,359.58
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COMMON STOCK HKD.5685992000 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)SUN HUNG KAI PROPERTIES

240,630.000 NJDE Local 86.990600 0.00 0.00 0.00 20,932,548.197.767170

Base 11.199781 0.00 0.00 0.00 2,695,003.21

COMMON STOCK HKD.6686774001 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)SWIRE PACIFIC LTD A

250,355.000 NJDE Local 85.650426 0.00 0.00 0.00 21,443,012.587.785470

Base 11.001318 0.00 0.00 0.00 2,754,234.96

COMMON STOCK HKD1.697245009 01 Dec 2011 05 Dec 2011 HKD/HK1 0.01ABN AMRO BANK N. V. HONG KONGCHINA RESOURCES ENTERPRISE

20,000.000 NJEA Local 27.159800 0.00 1,086.39 587.46 544,869.857.771300

Base 3.494885 0.00 139.80 75.59 70,113.09

01 Dec 2011 05 Dec 2011 HKD/HK1 0.01JPMORGAN SECURITIES(ASIA PACIFIC)LT

22,000.000 NJEA Local 27.142300 0.00 1,194.26 645.77 598,970.637.771300

Base 3.492633 0.00 153.68 83.10 77,074.70

02 Dec 2011 06 Dec 2011 HKD/HK1 0.01ABN AMRO BANK N. V. HONG KONG

16,000.000 NJEA Local 27.961400 0.00 894.76 483.79 448,760.957.768250

Base 3.599446 0.00 115.18 62.28 57,768.60

02 Dec 2011 06 Dec 2011 HKD/HK1 0.01JPMORGAN SECURITIES(ASIA PACIFIC)LT

6,000.000 NJEA Local 27.865300 0.00 334.38 181.38 167,707.567.768250

Base 3.587076 0.00 43.04 23.35 21,588.85

05 Dec 2011 07 Dec 2011 HKD/HK1 0.01JPMORGAN SECURITIES(ASIA PACIFIC)LT

2,000.000 NJEA Local 27.745800 0.00 110.98 60.43 55,663.017.770800

Base 3.570520 0.00 14.28 7.78 7,163.10

06 Dec 2011 08 Dec 2011 HKD/HK1 0.01JPMORGAN SECURITIES(ASIA PACIFIC)LT

2,000.000 NJEA Local 27.138200 0.00 108.55 59.34 54,444.297.773450

Base 3.491140 0.00 13.96 7.63 7,003.88

07 Dec 2011 09 Dec 2011 HKD/HK1 0.01JPMORGAN SECURITIES(ASIA PACIFIC)LT

2,000.000 NJEA Local 27.637900 0.00 110.55 60.42 55,446.777.773950

Base 3.555194 0.00 14.22 7.77 7,132.38
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09 Dec 2011 13 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NJEA Local 26.700000 0.00 24.03 58.27 53,482.307.781250

Base 3.431325 0.00 3.09 7.49 6,873.23

13 Dec 2011 15 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NJEA Local 26.696300 0.00 24.03 58.27 53,474.907.777800

Base 3.432372 0.00 3.09 7.49 6,875.32

15 Dec 2011 19 Dec 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

4,000.000 NJEA Local 26.659500 0.00 47.99 115.53 106,801.527.783350

Base 3.425196 0.00 6.17 14.84 13,721.79

19 Dec 2011 21 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

2,000.000 NJEA Local 26.690300 0.00 24.02 58.27 53,462.897.783950

Base 3.428889 0.00 3.09 7.49 6,868.35

20 Dec 2011 22 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

2,000.000 NJEA Local 26.700000 0.00 24.03 58.27 53,482.307.781950

Base 3.431017 0.00 3.09 7.49 6,872.61

28 Dec 2011 30 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

2,000.000 NJEA Local 26.652300 0.00 23.99 58.27 53,386.867.772850

Base 3.428897 0.00 3.09 7.50 6,868.38

29 Dec 2011 OPEN HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

8,000.000 NJEA Local 26.670500 0.00 96.01 231.07 213,691.087.772250

Base 3.431503 0.00 12.35 29.73 27,494.11

30 Dec 2011 OPEN HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

6,000.000 NJEA Local 26.649000 0.00 71.95 172.79 160,138.747.766600

Base 3.431231 0.00 9.26 22.25 20,618.90

697245009 Total

4,175.92 2,889.330.0098,000.000 Local 2,673,783.65

Base 0.00 537.39 371.78 344,037.29
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COMMON STOCK HKD.1B01B1L907 19 Dec 2011 21 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LTCHINA MENGNIU DAIRY CO

60,000.000 NJEA Local 24.765000 0.00 668.66 1,604.88 1,488,173.547.783950

Base 3.181547 0.00 85.90 206.18 191,184.88

COMMON STOCK HKD.1B08C0N905 19 Dec 2011 21 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)EVA PRECISION INDUSTRIAL HLD

1,452,000.000 NJBU Local 1.869700 0.00 5,429.61 2,932.18 2,723,166.187.783950

Base 0.240199 0.00 697.54 376.70 349,843.74

20 Dec 2011 22 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

770,000.000 NJBU Local 1.791200 0.00 2,758.45 1,490.34 1,383,472.797.781950

Base 0.230174 0.00 354.47 191.51 177,779.71

21 Dec 2011 23 Dec 2011 HKD/HK1BBV CAYMAN ISLAND

456,000.000 NJBU Local 1.760700 0.00 1,605.76 867.23 805,352.187.781450

Base 0.226269 0.00 206.36 111.45 103,496.42

22 Dec 2011 28 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

196,000.000 NJBU Local 1.740100 0.00 682.12 369.28 342,111.007.781900

Base 0.223609 0.00 87.65 47.45 43,962.40

23 Dec 2011 29 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

366,000.000 NJBU Local 1.854300 0.00 1,357.35 733.29 680,764.437.776950

Base 0.238435 0.00 174.54 94.29 87,536.17

28 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

400,000.000 NJBU Local 1.836300 0.00 1,469.04 793.77 736,782.817.772850

Base 0.236245 0.00 189.00 102.12 94,789.27

28 Dec 2011 CANCEL HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

-400,000.000 NJBU Local 1.836300 0.00 -1,469.04 -793.77 -736,782.817.772850

Base 0.236245 0.00 -189.00 -102.12 -94,789.27

29 Dec 2011 OPEN HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

138,000.000 NJBU Local 1.779000 0.00 491.00 265.65 246,258.657.772250

Base 0.228891 0.00 63.17 34.18 31,684.34
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28 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

400,000.000 NJBU Local 1.836300 0.00 1,469.04 793.77 736,782.817.772850

Base 0.236245 0.00 189.00 102.12 94,789.27

28 Dec 2011 CANCEL HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

-400,000.000 NJBU Local 1.836300 0.00 -1,469.04 -793.77 -736,782.817.772850

Base 0.236245 0.00 -189.00 -102.12 -94,789.27

30 Dec 2011 OPEN HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

542,000.000 NJBU Local 1.861200 0.00 2,017.54 1,089.70 1,011,877.647.766600

Base 0.239642 0.00 259.77 140.31 130,285.79

28 Dec 2011 30 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

400,000.000 NJBU Local 1.836300 0.00 1,469.04 793.77 736,782.817.772850

Base 0.236245 0.00 189.00 102.12 94,789.27

B08C0N905 Total

15,810.87 8,541.440.004,320,000.000 Local 7,929,785.68

Base 0.00 2,032.50 1,098.01 1,019,377.84

COMMON STOCK CNY1.B0LMTQ900 05 Dec 2011 07 Dec 2011 HKD/HK1MORGAN STANLEY CO INCORPORATEDCHINA CONSTRUCTION BANK H

3,512,000.000 NJEM Local 5.686400 0.00 5,691.63 21,568.65 19,997,897.087.770800

Base 0.731765 0.00 732.44 2,775.60 2,573,466.96

05 Dec 2011 07 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTD

491,000.000 NJEM Local 5.695400 0.00 838.93 3,020.71 2,800,301.047.770800

Base 0.732923 0.00 107.96 388.73 360,362.00

07 Dec 2011 09 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

4,040,000.000 NJEM Local 5.696000 0.00 6,903.55 24,852.94 23,043,596.497.773950

Base 0.732703 0.00 888.04 3,196.95 2,964,206.93
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09 Dec 2011 13 Dec 2011 HKD/HK1MORGAN STANLEY CO INCORPORATED

1,711,000.000 NJEM Local 5.606500 0.00 2,877.82 10,360.42 9,605,959.747.781250

Base 0.720514 0.00 369.84 1,331.46 1,234,500.85

12 Dec 2011 14 Dec 2011 HKD/HK1MORGAN STANLEY CO INCORPORATED

1,569,000.000 NJEM Local 5.566200 0.00 2,620.01 9,432.67 8,745,420.487.783250

Base 0.715151 0.00 336.62 1,211.92 1,123,620.66

B0LMTQ900 Total

18,931.94 69,235.390.0011,323,000.000 Local 64,193,174.83

Base 0.00 2,434.90 8,904.66 8,256,157.40

COMMON STOCK CNY1.B1G1QD902 01 Dec 2011 05 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTDIND + COMM BK OF CHINA H

244,000.000 NJEM Local 4.746400 0.00 347.44 1,251.65 1,159,720.697.771300

Base 0.610760 0.00 44.71 161.06 149,231.23

01 Dec 2011 05 Dec 2011 HKD/HK1MORGAN STANLEY CO INCORPORATED

4,394,000.000 NJEM Local 4.736300 0.00 5,515.00 22,476.91 20,839,294.117.771300

Base 0.609460 0.00 709.66 2,892.30 2,681,571.18

02 Dec 2011 06 Dec 2011 HKD/HK1PERSHING LLC

2,810,000.000 NJEM Local 4.749900 0.00 26,694.44 14,415.00 13,388,328.447.768250

Base 0.611450 0.00 3,436.35 1,855.63 1,723,467.76

05 Dec 2011 07 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INC

922,000.000 NJEM Local 4.809700 0.00 1,330.36 4,789.77 4,440,663.537.770800

Base 0.618945 0.00 171.20 616.38 571,455.13

07 Dec 2011 09 Dec 2011 HKD/HK1MORGAN STANLEY CO INCORPORATED

2,570,000.000 NJEM Local 4.808300 0.00 3,707.20 13,346.59 12,374,384.797.773950

Base 0.618514 0.00 476.87 1,716.84 1,591,775.71
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B1G1QD902 Total

37,594.44 56,279.920.0010,940,000.000 Local 52,202,391.56

Base 0.00 4,838.79 7,242.21 6,717,501.01

COMMON STOCK HKD.01B1WJ4X905 14 Dec 2011 16 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTDBELLE INTERNATIONAL HOLDINGS

91,000.000 NJEM Local 14.179000 0.00 2,580.57 1,393.51 1,294,263.087.782300

Base 1.821955 0.00 331.59 179.06 166,308.56

15 Dec 2011 19 Dec 2011 HKD/HK1CANTOR FITZ EUR 2

254,000.000 NJEM Local 14.084200 0.00 3,577.39 3,864.19 3,584,828.387.783350

Base 1.809529 0.00 459.62 496.47 460,576.54

15 Dec 2011 19 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTD

28,000.000 NJEM Local 14.082900 0.00 788.64 425.88 395,535.727.783350

Base 1.809362 0.00 101.32 54.72 50,818.18

19 Dec 2011 21 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

113,000.000 NJEA Local 13.616100 0.00 692.38 1,662.09 1,540,973.777.783950

Base 1.749253 0.00 88.95 213.53 197,968.10

B1WJ4X905 Total

7,638.98 7,345.670.00486,000.000 Local 6,815,600.95

Base 0.00 981.48 943.78 875,671.38

COMMON STOCK HKD1.B4R39F904 09 Dec 2011 15 Dec 2011 HKD/HK1 0.02JPMORGAN SECURITIES(ASIA PACIFIC)LTCHOW TAI FOOK JEWELLERY GROU

1,069,400.000 NJEA Local 15.000000 0.00 160,410.00 1,283.28 16,202,693.287.781250

Base 1.927711 0.00 20,614.94 164.92 2,082,273.84

COMMON STOCK USD1.B4TX8S909 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCAIA GROUP LTD

974,200.000 NJDE Local 24.051300 0.00 0.00 25,305.24 23,456,081.697.772450

Base 3.094430 0.00 0.00 3,255.76 3,017,849.16
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COMMON STOCK USD.01B5B23W909 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCSANDS CHINA LTD

211,600.000 NJDE Local 23.596300 0.00 0.00 5,392.42 4,998,369.507.772450

Base 3.035890 0.00 0.00 693.79 643,088.02

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

803,000.000 NJDE Local 20.941622 0.00 0.00 0.00 16,816,123.217.796050

Base 2.686184 0.00 0.00 0.00 2,157,005.56

B5B23W909 Total

0.00 5,392.420.001,014,600.000 Local 21,814,492.71

Base 0.00 0.00 693.79 2,800,093.58

HONG KONG DOLLAR  Total

0.00Local38,847,707.000

0.00Base

236,121.81

30,374.02

300,416.44

38,626.01

438,707,990.72

56,430,603.62

HUNGARIAN FORINT

COMMON STOCK732015904 09 Dec 2011 14 Dec 2011 HUF/HU2 0.02CREDIT SUISSE SECURITIES (EUROPE) LOTP BANK PLC

568.000 NJEB Local 3,045.989208 0.00 3,114.21 0.00 1,733,236.08227.182950

Base 13.407649 0.00 13.71 0.00 7,629.25

12 Dec 2011 15 Dec 2011 HUF/HU2 0.02CREDIT SUISSE SECURITIES (EUROPE) L

2,502.000 NJEB Local 3,024.348201 0.00 13,620.45 0.00 7,580,539.65231.197050

Base 13.081258 0.00 58.91 0.00 32,788.22

13 Dec 2011 16 Dec 2011 HUF/HU2 0.02CREDIT SUISSE SECURITIES (EUROPE) L

1,257.000 NJEB Local 3,027.566000 0.00 6,850.16 0.00 3,812,500.62232.253400

Base 13.035615 0.00 29.49 0.00 16,415.26

13 Dec 2011 16 Dec 2011 HUF/HU2 0.04CITIGROUPGLOBAL MARKETS LIMITED

1,682.000 NJEB Local 3,030.000000 0.00 15,289.38 0.00 5,111,749.38232.253400

Base 13.046095 0.00 65.83 0.00 22,009.36
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14 Dec 2011 19 Dec 2011 HUF/HU2 0.04CITIGROUPGLOBAL MARKETS LIMITED

29,660.000 NJEB Local 3,019.204000 0.00 268,648.77 0.00 89,818,239.41235.506950

Base 12.820021 0.00 1,140.73 0.00 381,382.54

732015904 Total

307,522.97 0.000.0035,669.000 Local 108,056,265.14

Base 0.00 1,308.67 0.00 460,224.63

HUNGARIAN FORINT  Total

0.00Local35,669.000

0.00Base

0.00

0.00

307,522.97

1,308.67

108,056,265.14

460,224.63

JAPANESE YEN

COMMON STOCK601090004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCAJINOMOTO CO INC

257,000.000 NJDE Local 928.591800 0.00 0.00 0.00 238,648,093.0077.510000

Base 11.980284 0.00 0.00 0.00 3,078,932.95

COMMON STOCK605440007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCASAHI GROUP HOLDINGS LTD

137,000.000 NJDE Local 1,713.773100 0.00 0.00 0.00 234,786,915.0077.510000

Base 22.110348 0.00 0.00 0.00 3,029,117.73

COMMON STOCK605460005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCASAHI KASEI CORP

504,000.000 NJDE Local 459.127000 0.00 0.00 0.00 231,400,008.0077.510000

Base 5.923455 0.00 0.00 0.00 2,985,421.34

COMMON STOCK605520006 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)ASAHI GLASS CO LTD

394,535.000 NJDE Local 40.594236 0.00 0.00 0.00 16,015,847.000.712898

Base 56.942559 0.00 0.00 0.00 22,465,832.82

08 Dec 2011 CANCEL JPY/JP3ASSET TRANSFER (NON CASH)

-394,535.000 NJDE Local 40.594236 0.00 0.00 0.00 -16,015,847.000.712898

Base 56.942559 0.00 0.00 0.00 -22,465,832.82
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08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

394,535.000 NJDE Local 889.519112 0.00 0.00 0.00 350,946,423.0081.042031

Base 10.976022 0.00 0.00 0.00 4,330,424.82

605520006 Total

0.00 0.000.00394,535.000 Local 350,946,423.00

Base 0.00 0.00 0.00 4,330,424.82

COMMON STOCK612927905 08 Dec 2011 JPY/JP3INTERFUNDTRANSFERNTT DOCOMO INC

1,770.000 NJDE Local 151,684.029378 0.00 0.00 0.00 268,480,732.0077.510000

Base 1,956.960771 0.00 0.00 0.00 3,463,820.57

08 Dec 2011 CANCEL JPY/JP3INTERFUNDTRANSFER

-1,770.000 NJDE Local 151,684.029378 0.00 0.00 0.00 -268,480,732.0077.510000

Base 1,956.960771 0.00 0.00 0.00 -3,463,820.57

08 Dec 2011 OPEN JPY/JP336 INTERFUNDTRANSFER

1,770.000 NJDE Local 151,684.029378 0.00 0.00 0.00 268,480,732.0084.342861

Base 1,798.421684 0.00 0.00 0.00 3,183,206.38

612927905 Total

0.00 0.000.001,770.000 Local 268,480,732.00

Base 0.00 0.00 0.00 3,183,206.38

COMMON STOCK613210004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCBRIDGESTONE CORP

134,300.000 NJDE Local 1,729.993300 0.00 0.00 0.00 232,338,100.0077.510000

Base 22.319614 0.00 0.00 0.00 2,997,524.19

COMMON STOCK617232004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCCANON INC

229,800.000 NJDE Local 3,472.551200 0.00 0.00 0.00 797,992,266.0077.510000

Base 44.801331 0.00 0.00 0.00 10,295,345.97
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COMMON STOCK619560006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCCHUBU ELECTRIC POWER CO INC

160,800.000 NJDE Local 1,447.877600 0.00 0.00 0.00 232,818,718.0077.510000

Base 18.679881 0.00 0.00 0.00 3,003,724.91

COMMON STOCK622959906 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCRAKUTEN INC

893.000 NJDE Local 85,408.510600 0.00 0.00 0.00 76,269,800.0077.510000

Base 1,101.903117 0.00 0.00 0.00 983,999.48

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

1,900.000 NJDE Local 69,969.653157 0.00 0.00 0.00 132,942,341.0082.179043

Base 851.429400 0.00 0.00 0.00 1,617,715.86

622959906 Total

0.00 0.000.002,793.000 Local 209,212,141.00

Base 0.00 0.00 0.00 2,601,715.34

COMMON STOCK624899902 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKDDI CORP

462.000 NJDE Local 501,887.575800 0.00 0.00 0.00 231,872,060.0077.510000

Base 6,475.133219 0.00 0.00 0.00 2,991,511.55

COMMON STOCK625144001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCDAIWA SECURITIES GROUP INC

918,000.000 NJDE Local 263.420800 0.00 0.00 0.00 241,820,294.0077.510000

Base 3.398540 0.00 0.00 0.00 3,119,859.30

COMMON STOCK629854902 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCEAST JAPAN RAILWAY CO

110,900.000 NJDE Local 4,775.118700 0.00 0.00 0.00 529,560,664.0077.510000

Base 61.606486 0.00 0.00 0.00 6,832,159.26

COMMON STOCK630720001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCEISAI CO LTD

87,100.000 NJDE Local 3,078.686600 0.00 0.00 0.00 268,153,603.0077.510000

Base 39.719863 0.00 0.00 0.00 3,459,600.09
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COMMON STOCK633243902 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCFAST RETAILING CO LTD

17,900.000 NJDE Local 13,058.625700 0.00 0.00 0.00 233,749,400.0077.510000

Base 168.476657 0.00 0.00 0.00 3,015,732.16

COMMON STOCK633517909 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)MITSUBISHI UFJ FINANCIAL GRO

1,718,697.000 NJDE Local 450.319994 0.00 0.00 0.00 773,963,623.0085.893196

Base 5.242790 0.00 0.00 0.00 9,010,767.57

COMMON STOCK635652001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCFUJIFILM HOLDINGS CORP

144,500.000 NJDE Local 1,892.597700 0.00 0.00 0.00 273,480,368.0077.510000

Base 24.417465 0.00 0.00 0.00 3,528,323.67

COMMON STOCK635693005 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)FANUC CORP

27,469.000 NJDE Local 10,073.624376 0.00 0.00 0.00 276,712,388.0085.515049

Base 117.799434 0.00 0.00 0.00 3,235,832.64

COMMON STOCK635694003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCFUJITSU LTD

560,000.000 NJDE Local 419.414800 0.00 0.00 0.00 234,872,288.0077.510000

Base 5.411106 0.00 0.00 0.00 3,030,219.17

COMMON STOCK642910004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCHITACHI LTD

353,000.000 NJDE Local 427.461200 0.00 0.00 0.00 150,893,804.0077.510000

Base 5.514917 0.00 0.00 0.00 1,946,765.63

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

340,600.000 NJDE Local 387.322868 0.00 0.00 0.00 131,922,169.0095.334596

Base 4.062773 0.00 0.00 0.00 1,383,780.65

642910004 Total

0.00 0.000.00693,600.000 Local 282,815,973.00

Base 0.00 0.00 0.00 3,330,546.28
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COMMON STOCK643189905 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUMITOMO MITSUI TRUST HOLDIN

952,000.000 NJDE Local 246.062300 0.00 0.00 0.00 234,251,310.0077.510000

Base 3.174588 0.00 0.00 0.00 3,022,207.59

COMMON STOCK643514003 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)HONDA MOTOR CO LTD

343,289.000 NJDE Local 3,057.986463 0.00 0.00 0.00 1,049,773,115.0087.798698

Base 34.829519 0.00 0.00 0.00 11,956,590.86

COMMON STOCK644150005 21 Dec 2011 27 Dec 2011 JPY/JP3 0.01DEUTSCHE BANK SECURITIES INCHOYA CORP

264,400.000 NJBU Local 1,613.752900 0.00 213,337.00 0.00 426,889,604.0077.975000

Base 20.695773 0.00 2,735.97 0.00 5,474,698.35

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

140,257.000 NJDE Local 1,817.912881 0.00 0.00 0.00 254,975,007.0080.830021

Base 22.490566 0.00 0.00 0.00 3,154,459.25

644150005 Total

213,337.00 0.000.00404,657.000 Local 681,864,611.00

Base 0.00 2,735.97 0.00 8,629,157.60

COMMON STOCK647453901 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)JAPAN TOBACCO INC

635.000 NJDE Local 291,425.045669 0.00 0.00 0.00 185,054,904.0085.695845

Base 3,400.690504 0.00 0.00 0.00 2,159,438.47

COMMON STOCK648004000 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCAEON CO LTD

219,300.000 NJDE Local 1,072.241200 0.00 0.00 0.00 235,142,495.0077.510000

Base 13.833585 0.00 0.00 0.00 3,033,705.26

COMMON STOCK648348001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKANSAI ELECTRIC POWER CO INC

204,800.000 NJDE Local 1,114.569700 0.00 0.00 0.00 228,263,875.0077.510000

Base 14.379689 0.00 0.00 0.00 2,944,960.33
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COMMON STOCK648380004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKAO CORP

116,100.000 NJDE Local 1,989.331000 0.00 0.00 0.00 230,961,329.0077.510000

Base 25.665475 0.00 0.00 0.00 2,979,761.70

COMMON STOCK648736007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKEIO CORP

645,000.000 NJDE Local 531.770700 0.00 0.00 0.00 342,992,102.0077.510000

Base 6.860672 0.00 0.00 0.00 4,425,133.56

09 Dec 2011 14 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

79,000.000 NJDE Local 526.107600 0.00 0.00 0.00 41,562,500.0077.620000

Base 6.777990 0.00 0.00 0.00 535,461.22

648736007 Total

0.00 0.000.00724,000.000 Local 384,554,602.00

Base 0.00 0.00 0.00 4,960,594.78

COMMON STOCK649099009 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKEYENCE CORP

12,300.000 NJDE Local 19,478.837400 0.00 0.00 0.00 239,589,700.0077.510000

Base 251.307411 0.00 0.00 0.00 3,091,081.15

COMMON STOCK649374006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKIRIN HOLDINGS CO LTD

246,000.000 NJDE Local 953.526800 0.00 0.00 0.00 234,567,593.0077.510000

Base 12.301984 0.00 0.00 0.00 3,026,288.13

COMMON STOCK649658002 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)KOMATSU LTD

141,249.000 NJDE Local 2,002.153898 0.00 0.00 0.00 282,802,236.0078.668656

Base 25.450465 0.00 0.00 0.00 3,594,852.75

COMMON STOCK649750007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKUBOTA CORP

395,000.000 NJDE Local 666.917000 0.00 0.00 0.00 263,432,215.0077.510000

Base 8.604270 0.00 0.00 0.00 3,398,686.81
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COMMON STOCK649926003 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)KYOCERA CORP

34,177.000 NJDE Local 8,101.467712 0.00 0.00 0.00 276,883,862.0082.922603

Base 97.699149 0.00 0.00 0.00 3,339,063.81

COMMON STOCK651312902 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)TOKIO MARINE HOLDINGS INC

127,625.000 NJDE Local 2,404.907549 0.00 0.00 0.00 306,926,326.0083.891973

Base 28.666718 0.00 0.00 0.00 3,658,589.92

COMMON STOCK654379908 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)JFE HOLDINGS INC

158,855.000 NJDE Local 2,617.439344 0.00 0.00 0.00 415,793,327.0085.795883

Base 30.507750 0.00 0.00 0.00 4,846,308.61

COMMON STOCK656302908 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)SUMITOMO MITSUI FINANCIAL GR

171,138.000 NJDE Local 2,853.189992 0.00 0.00 0.00 488,289,229.0084.644686

Base 33.707845 0.00 0.00 0.00 5,768,693.24

COMMON STOCK656946001 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)MARUBENI CORP

616,257.000 NJDE Local 526.514670 0.00 0.00 0.00 324,468,351.0080.095217

Base 6.573609 0.00 0.00 0.00 4,051,032.82

COMMON STOCK657270005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCPANASONIC CORP

679,900.000 NJDE Local 720.138400 0.00 0.00 0.00 489,622,098.0077.510000

Base 9.290910 0.00 0.00 0.00 6,316,889.41

COMMON STOCK659101901 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)MIZUHO FINANCIAL GROUP INC

3,130,743.000 NJDE Local 155.213410 0.00 0.00 0.00 485,933,297.0085.319603

Base 1.819200 0.00 0.00 0.00 5,695,447.25

COMMON STOCK659672000 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI ESTATE CO LTD

384,000.000 NJDE Local 1,317.193000 0.00 0.00 0.00 505,802,112.0077.510000

Base 16.993846 0.00 0.00 0.00 6,525,636.85
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COMMON STOCK659678007 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)MITSUBISHI CORP

227,775.000 NJDE Local 2,236.457196 0.00 0.00 0.00 509,409,038.0083.411014

Base 26.812493 0.00 0.00 0.00 6,107,215.50

COMMON STOCK659704001 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)MITSUBISHI ELECTRIC CORP

354,283.000 NJDE Local 756.883621 0.00 0.00 0.00 268,151,000.0082.185641

Base 9.209439 0.00 0.00 0.00 3,262,747.55

COMMON STOCK659706006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI HEAVY INDUSTRIES

756,000.000 NJDE Local 331.452100 0.00 0.00 0.00 250,577,788.0077.510000

Base 4.276250 0.00 0.00 0.00 3,232,844.64

COMMON STOCK659708002 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI MATERIALS CORP

1,187,000.000 NJDE Local 220.870300 0.00 0.00 0.00 262,173,046.0077.510000

Base 2.849572 0.00 0.00 0.00 3,382,441.57

COMMON STOCK659760003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUI FUDOSAN CO LTD

190,000.000 NJDE Local 1,234.818900 0.00 0.00 0.00 234,615,591.0077.510000

Base 15.931091 0.00 0.00 0.00 3,026,907.38

COMMON STOCK661040006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMURATA MANUFACTURING CO LTD

38,300.000 NJDE Local 4,255.822500 0.00 0.00 0.00 162,998,002.0077.510000

Base 54.906754 0.00 0.00 0.00 2,102,928.68

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

17,100.000 NJDE Local 4,135.247543 0.00 0.00 0.00 70,712,733.0089.951432

Base 45.972003 0.00 0.00 0.00 786,121.26

661040006 Total

0.00 0.000.0055,400.000 Local 233,710,735.00

Base 0.00 0.00 0.00 2,889,049.94
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COMMON STOCK663955003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNINTENDO CO LTD

20,900.000 NJDE Local 11,075.866000 0.00 0.00 0.00 231,485,599.0077.510000

Base 142.895962 0.00 0.00 0.00 2,986,525.60

COMMON STOCK664038007 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)DENSO CORP

106,266.000 NJDE Local 2,792.810899 0.00 0.00 0.00 296,780,843.0085.599897

Base 32.626335 0.00 0.00 0.00 3,467,070.10

COMMON STOCK664068004 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)NIDEC CORP

33,201.000 NJDE Local 6,929.036384 0.00 0.00 0.00 230,050,937.0080.483802

Base 86.092310 0.00 0.00 0.00 2,858,350.78

COMMON STOCK664137007 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)NIPPON TELEGRAPH + TELEPHONE

123,534.000 NJDE Local 3,890.541680 0.00 0.00 0.00 480,614,176.0081.436530

Base 47.773913 0.00 0.00 0.00 5,901,702.54

COMMON STOCK664180007 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)NITTO DENKO CORP

1,770.000 NJDE Local 4,625.816949 0.00 0.00 0.00 8,187,696.0083.862445

Base 55.159576 0.00 0.00 0.00 97,632.45

08 Dec 2011 JPY/JP3INTERFUNDTRANSFER

1,770.000 NJBU Local 4,625.816949 0.00 0.00 0.00 8,187,696.0077.510000

Base 59.680260 0.00 0.00 0.00 105,634.06

08 Dec 2011 CANCEL JPY/JP3INTERFUNDTRANSFER

-1,770.000 NJBU Local 4,625.816949 0.00 0.00 0.00 -8,187,696.0077.510000

Base 59.680260 0.00 0.00 0.00 -105,634.06

08 Dec 2011 OPEN JPY/JP336 INTERFUNDTRANSFER

1,770.000 NJBU Local 4,625.816949 0.00 0.00 0.00 8,187,696.0083.862445

Base 55.159576 0.00 0.00 0.00 97,632.45
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664180007 Total

0.00 0.000.003,540.000 Local 16,375,392.00

Base 0.00 0.00 0.00 195,264.90

COMMON STOCK664232006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNIKON CORP

130,800.000 NJDE Local 1,738.598200 0.00 0.00 0.00 227,408,645.0077.510000

Base 22.430631 0.00 0.00 0.00 2,933,926.53

COMMON STOCK664256005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNIPPON STEEL CORP

876,000.000 NJDE Local 198.025500 0.00 0.00 0.00 173,470,338.0077.510000

Base 2.554838 0.00 0.00 0.00 2,238,038.16

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

322,400.000 NJDE Local 367.882050 0.00 0.00 0.00 118,605,173.0095.617231

Base 3.847445 0.00 0.00 0.00 1,240,416.31

664256005 Total

0.00 0.000.001,198,400.000 Local 292,075,511.00

Base 0.00 0.00 0.00 3,478,454.47

COMMON STOCK664286002 13 Dec 2011 16 Dec 2011 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNISSAN MOTOR CO LTD

1,000,000.000 NJBU Local 691.142400 0.00 829,370.00 0.00 691,971,770.0077.845000

Base 8.878443 0.00 10,654.12 0.00 8,889,097.18

21 Dec 2011 27 Dec 2011 JPY/JP3 0.01CREDIT SUISSE SECURITIES (EUROPE) L

348,232.000 NJBU Local 699.670300 0.00 292,376.00 0.00 243,939,964.0077.975000

Base 8.973008 0.00 3,749.61 0.00 3,128,438.14

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

394,415.000 NJDE Local 715.575175 0.00 0.00 0.00 282,233,583.0087.025405

Base 8.222601 0.00 0.00 0.00 3,243,117.13
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664286002 Total

1,121,746.00 0.000.001,742,647.000 Local 1,218,145,317.00

Base 0.00 14,403.73 0.00 15,260,652.45

COMMON STOCK664310000 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNOMURA HOLDINGS INC

904,300.000 NJDE Local 264.448900 0.00 0.00 0.00 239,141,140.0077.510000

Base 3.411804 0.00 0.00 0.00 3,085,294.03

COMMON STOCK666114004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCORIX CORP

37,520.000 NJDE Local 6,772.947500 0.00 0.00 0.00 254,120,990.0077.510000

Base 87.381596 0.00 0.00 0.00 3,278,557.48

COMMON STOCK666176003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCOSAKA GAS CO LTD

785,000.000 NJDE Local 300.138000 0.00 0.00 0.00 235,608,330.0077.510000

Base 3.872249 0.00 0.00 0.00 3,039,715.26

COMMON STOCK676396005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSMC CORP

18,400.000 NJDE Local 12,895.000000 0.00 0.00 0.00 237,268,000.0077.510000

Base 166.365630 0.00 0.00 0.00 3,061,127.60

COMMON STOCK677062903 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSOFTBANK CORP

95,000.000 NJDE Local 2,421.224500 0.00 0.00 0.00 230,016,328.0077.510000

Base 31.237576 0.00 0.00 0.00 2,967,569.71

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

30,700.000 NJDE Local 1,885.510130 0.00 0.00 0.00 57,885,161.0090.479514

Base 20.839083 0.00 0.00 0.00 639,759.86

677062903 Total

0.00 0.000.00125,700.000 Local 287,901,489.00

Base 0.00 0.00 0.00 3,607,329.57
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COMMON STOCK680060001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSHARP CORP

306,000.000 NJDE Local 752.380400 0.00 0.00 0.00 230,228,402.0077.510000

Base 9.706882 0.00 0.00 0.00 2,970,305.79

COMMON STOCK680458007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSHIN ETSU CHEMICAL CO LTD

6,700.000 NJDE Local 3,741.831300 0.00 0.00 0.00 25,070,270.0077.510000

Base 48.275465 0.00 0.00 0.00 323,445.62

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

57,000.000 NJDE Local 4,434.354508 0.00 0.00 0.00 252,758,207.0084.789819

Base 52.298195 0.00 0.00 0.00 2,980,997.13

680458007 Total

0.00 0.000.0063,700.000 Local 277,828,477.00

Base 0.00 0.00 0.00 3,304,442.75

COMMON STOCK680526001 01 Dec 2011 06 Dec 2011 JPY/JP3 0.02CITIBANK N.ASHISEIDO CO LTD

438,400.000 NJBU Local 1,418.237900 0.00 746,107.00 0.00 622,501,602.0077.710000

Base 18.250391 0.00 9,601.17 0.00 8,010,572.67

02 Dec 2011 07 Dec 2011 JPY/JP3 0.02CITIBANK N.A

96,900.000 NJBU Local 1,407.100100 0.00 163,617.00 0.00 136,511,617.0077.950000

Base 18.051316 0.00 2,099.00 0.00 1,751,271.55

680526001 Total

909,724.00 0.000.00535,300.000 Local 759,013,219.00

Base 0.00 11,700.17 0.00 9,761,844.22

COMMON STOCK682150008 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSONY CORP

169,500.000 NJDE Local 1,451.593700 0.00 0.00 0.00 246,045,132.0077.510000

Base 18.727825 0.00 0.00 0.00 3,174,366.30
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COMMON STOCK685882003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUMITOMO METAL INDUSTRIES

1,404,000.000 NJDE Local 142.729800 0.00 0.00 0.00 200,392,639.0077.510000

Base 1.841437 0.00 0.00 0.00 2,585,377.87

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

267,900.000 NJDE Local 234.941586 0.00 0.00 0.00 62,940,851.0091.679917

Base 2.562629 0.00 0.00 0.00 686,528.23

685882003 Total

0.00 0.000.001,671,900.000 Local 263,333,490.00

Base 0.00 0.00 0.00 3,271,906.10

COMMON STOCK685884009 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUMITOMO METAL MINING CO LTD

227,000.000 NJDE Local 1,036.260400 0.00 0.00 0.00 235,231,111.0077.510000

Base 13.369377 0.00 0.00 0.00 3,034,848.55

COMMON STOCK685890006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUMITOMO REALTY + DEVELOPMNT

154,000.000 NJDE Local 1,521.301900 0.00 0.00 0.00 234,280,493.0077.510000

Base 19.627169 0.00 0.00 0.00 3,022,584.09

COMMON STOCK685894008 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUMITOMO CORP

255,200.000 NJDE Local 1,041.376300 0.00 0.00 0.00 265,759,232.0077.510000

Base 13.435380 0.00 0.00 0.00 3,428,708.97

COMMON STOCK686550005 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)SUZUKI MOTOR CORP

141,624.000 NJDE Local 1,911.307158 0.00 0.00 0.00 270,686,965.0083.601736

Base 22.862051 0.00 0.00 0.00 3,237,815.12

COMMON STOCK687044008 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTAKEDA PHARMACEUTICAL CO LTD

191,500.000 NJDE Local 3,218.471600 0.00 0.00 0.00 616,337,311.0077.510000

Base 41.523308 0.00 0.00 0.00 7,951,713.47



Prepared by State StreetPage 62

Purchase Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK688507003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTERUMO CORP

60,900.000 NJDE Local 3,826.236100 0.00 0.00 0.00 233,017,778.0077.510000

Base 49.364419 0.00 0.00 0.00 3,006,293.10

COMMON STOCK689544005 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)TOKYO GAS CO LTD

681,539.000 NJDE Local 387.450935 0.00 0.00 0.00 264,062,923.0088.650135

Base 4.370562 0.00 0.00 0.00 2,978,708.65

COMMON STOCK689567006 21 Dec 2011 27 Dec 2011 JPY/JP3 0.06CREDIT SUISSE SECURITIES (EUROPE) LTOKYO ELECTRON LTD

270,968.000 NJBU Local 3,969.110600 0.00 1,290,602.00 0.00 1,076,792,563.0077.975000

Base 50.902348 0.00 16,551.48 0.00 13,809,458.97

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

55,401.000 NJDE Local 4,309.920903 0.00 0.00 0.00 238,773,928.0080.949561

Base 53.242054 0.00 0.00 0.00 2,949,663.03

689567006 Total

1,290,602.00 0.000.00326,369.000 Local 1,315,566,491.00

Base 0.00 16,551.48 0.00 16,759,122.00

COMMON STOCK689714004 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)TORAY INDUSTRIES INC

442,570.000 NJDE Local 530.020898 0.00 0.00 0.00 234,571,349.0079.466949

Base 6.669702 0.00 0.00 0.00 2,951,810.17

COMMON STOCK689721009 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)TOSHIBA CORP

683,542.000 NJDE Local 437.879444 0.00 0.00 0.00 299,308,991.0086.008059

Base 5.091144 0.00 0.00 0.00 3,480,011.01

COMMON STOCK690064001 05 Dec 2011 08 Dec 2011 JPY/JP3 0.04DOHERTY &COTOYOTA MOTOR CORP

500.000 NJDE Local 2,650.000000 0.00 1,590.00 0.00 1,326,590.0077.820000

Base 34.052943 0.00 20.43 0.00 17,046.90
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08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

497,300.000 NJDE Local 2,645.120200 0.00 0.00 0.00 1,315,418,275.0077.510000

Base 34.126180 0.00 0.00 0.00 16,970,949.23

690064001 Total

1,590.00 0.000.00497,800.000 Local 1,316,744,865.00

Base 0.00 20.43 0.00 16,987,996.13

COMMON STOCK698538006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCASTELLAS PHARMA INC

77,300.000 NJDE Local 3,051.467000 0.00 0.00 0.00 235,878,399.0077.510000

Base 39.368688 0.00 0.00 0.00 3,043,199.57

COMMON STOCKB0FS5D909 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSEVEN + I HOLDINGS CO LTD

108,000.000 NJDE Local 2,158.326400 0.00 0.00 0.00 233,099,251.0077.510000

Base 27.845780 0.00 0.00 0.00 3,007,344.23

COMMON STOCKB0J7D9901 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCDAIICHI SANKYO CO LTD

159,100.000 NJDE Local 1,446.836000 0.00 0.00 0.00 230,191,608.0077.510000

Base 18.666443 0.00 0.00 0.00 2,969,831.09

COMMON STOCKB0JQTJ900 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI CHEMICAL HOLDINGS

514,000.000 NJDE Local 464.172800 0.00 0.00 0.00 238,584,819.0077.510000

Base 5.988554 0.00 0.00 0.00 3,078,116.62

COMMON STOCKB10RB1904 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCINPEX CORP

138.000 NJDE Local 509,803.695700 0.00 0.00 0.00 70,352,910.0077.510000

Base 6,577.263523 0.00 0.00 0.00 907,662.37

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

300.000 NJDE Local 570,866.203333 0.00 0.00 0.00 171,259,861.0080.970000

Base 7,050.342167 0.00 0.00 0.00 2,115,102.65
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B10RB1904 Total

0.00 0.000.00438.000 Local 241,612,771.00

Base 0.00 0.00 0.00 3,022,765.02

COMMON STOCKB2Q4CS905 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMS+AD INSURANCE GROUP HOLDIN

158,100.000 NJDE Local 1,465.261700 0.00 0.00 0.00 231,657,875.0077.510000

Base 18.904163 0.00 0.00 0.00 2,988,748.23

COMMON STOCKB601QS905 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCDAI ICHI LIFE INSURANCE

2,773.000 NJDE Local 85,418.606200 0.00 0.00 0.00 236,865,795.0077.510000

Base 1,102.033366 0.00 0.00 0.00 3,055,938.52

COMMON STOCKB627LW906 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)JX HOLDINGS INC

483,169.000 NJDE Local 560.103860 0.00 0.00 0.00 270,624,822.0081.890267

Base 6.839688 0.00 0.00 0.00 3,304,725.11

JAPANESE YEN  Total

0.00Local31,074,641.000

0.00Base

0.00

0.00

3,536,999.00

45,411.78

28,673,745,780.00

358,907,275.36

MEXICAN PESO

COMMON STOCK NPVB02YZ0905 05 Dec 2011 08 Dec 2011 MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND SWALMART DE MEXICO SER V

23,100.000 NJEA Local 37.170900 0.00 2,146.62 0.00 860,794.4113.480500

Base 2.757383 0.00 159.24 0.00 63,854.78

06 Dec 2011 09 Dec 2011 MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND S

18,500.000 NJEA Local 36.725400 0.00 1,698.55 0.00 681,118.4513.494000

Base 2.721610 0.00 125.87 0.00 50,475.65

07 Dec 2011 13 Dec 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,400.000 NJEA Local 36.999600 0.00 684.49 0.00 274,481.5313.518100

Base 2.737041 0.00 50.64 0.00 20,304.74
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07 Dec 2011 13 Dec 2011 MXN/MX1 0.01GOLDMAN SACHS + CO

23,100.000 NJEA Local 36.978800 0.00 2,135.53 0.00 856,345.8113.518100

Base 2.735503 0.00 157.98 0.00 63,348.09

08 Dec 2011 14 Dec 2011 MXN/MX1 0.01UBS AG

18,500.000 NJEA Local 37.163900 0.00 1,718.83 0.00 689,250.9813.666500

Base 2.719343 0.00 125.77 0.00 50,433.61

08 Dec 2011 14 Dec 2011 MXN/MX1 0.01GOLDMAN SACHS + CO

1,800.000 NJEA Local 36.880500 0.00 165.96 0.00 66,550.8613.666500

Base 2.698606 0.00 12.14 0.00 4,869.63

09 Dec 2011 15 Dec 2011 MXN/MX1 0.01UBS AG

37,000.000 NJEA Local 38.256000 0.00 3,538.68 0.00 1,419,010.6813.651250

Base 2.802381 0.00 259.22 0.00 103,947.31

13 Dec 2011 16 Dec 2011 MXN/MX1 0.01UBS AG

111,200.000 NJEA Local 37.346100 0.00 10,382.21 0.00 4,163,268.5313.809250

Base 2.704426 0.00 751.83 0.00 301,484.04

14 Dec 2011 19 Dec 2011 MXN/MX1 0.01UBS AG

38,000.000 NJEA Local 36.539300 0.00 3,471.23 0.00 1,391,964.6313.954200

Base 2.618516 0.00 248.76 0.00 99,752.38

15 Dec 2011 20 Dec 2011 MXN/MX1 0.01MERRILL LYNCH PEIRCE FENNER AND S

9,300.000 NJEA Local 36.350000 0.00 845.14 0.00 338,900.1413.805400

Base 2.633028 0.00 61.22 0.00 24,548.38

15 Dec 2011 20 Dec 2011 MXN/MX1 0.01UBS AG

53,500.000 NJEA Local 36.254700 0.00 4,849.07 0.00 1,944,475.5213.805400

Base 2.626125 0.00 351.24 0.00 140,848.91

16 Dec 2011 21 Dec 2011 MXN/MX1 0.01UBS AG

80,100.000 NJEA Local 36.160700 0.00 7,241.19 0.00 2,903,713.2613.824100

Base 2.615772 0.00 523.81 0.00 210,047.18
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19 Dec 2011 22 Dec 2011 MXN/MX1 0.01UBS AG

37,100.000 NJEA Local 36.300600 0.00 3,366.88 0.00 1,350,119.1413.856950

Base 2.619667 0.00 242.97 0.00 97,432.63

20 Dec 2011 23 Dec 2011 MXN/MX1 0.01UBS AG

44,300.000 NJEA Local 36.694500 0.00 4,063.92 0.00 1,629,630.2713.759750

Base 2.666800 0.00 295.35 0.00 118,434.58

21 Dec 2011 26 Dec 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,700.000 NJEA Local 36.761600 0.00 523.85 0.00 210,064.9713.854300

Base 2.653443 0.00 37.81 0.00 15,162.44

21 Dec 2011 26 Dec 2011 MXN/MX1 0.01UBS AG

16,700.000 NJEA Local 37.000000 0.00 1,544.75 0.00 619,444.7513.854300

Base 2.670651 0.00 111.50 0.00 44,711.37

22 Dec 2011 27 Dec 2011 MXN/MX1 0.01UBS AG

36,300.000 NJEA Local 37.336600 0.00 3,388.29 0.00 1,358,706.8713.798500

Base 2.705845 0.00 245.55 0.00 98,467.72

23 Dec 2011 28 Dec 2011 MXN/MX1 0.01UBS AG

9,400.000 NJEA Local 37.189800 0.00 873.96 0.00 350,458.0813.817500

Base 2.691500 0.00 63.25 0.00 25,363.35

26 Dec 2011 29 Dec 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLC

100.000 NJEA Local 36.950000 0.00 3.70 0.00 3,698.7013.817500

Base 2.674145 0.00 0.27 0.00 267.68

27 Dec 2011 30 Dec 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLC

4,800.000 NJEA Local 37.496000 0.00 179.98 0.00 180,160.7813.978550

Base 2.682396 0.00 12.88 0.00 12,888.37

28 Dec 2011 OPEN MXN/MX1CREDIT SUISSE SECURITIES (USA) LLC

13,800.000 NJEA Local 37.506293 0.00 517.59 0.00 518,104.4313.983350

Base 2.682211 0.00 37.01 0.00 37,051.52
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29 Dec 2011 OPEN MXN/MX1CREDIT SUISSE SECURITIES (USA) LLC

9,400.000 NJEA Local 37.870200 0.00 355.98 0.00 356,335.8613.968250

Base 2.711163 0.00 25.48 0.00 25,510.42

30 Dec 2011 OPEN MXN/MX1CREDIT SUISSE SECURITIES (USA) LLC

5,500.000 NJEA Local 38.204800 0.00 210.13 0.00 210,336.5313.955350

Base 2.737645 0.00 15.06 0.00 15,072.11

B02YZ0905 Total

53,906.53 0.000.00604,600.000 Local 22,376,935.18

Base 0.00 3,914.85 0.00 1,624,276.89

MEXICAN PESO  Total

0.00Local604,600.000

0.00Base

0.00

0.00

53,906.53

3,914.85

22,376,935.18

1,624,276.89

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 08 Dec 2011 13 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INCDNB ASA

431,967.000 NJDE Local 54.972300 0.00 0.00 0.00 23,746,219.515.791550

Base 9.491811 0.00 0.00 0.00 4,100,149.27

COMMON STOCK NOK6.473249902 08 Dec 2011 13 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INCTELENOR ASA

259,543.000 NJDE Local 95.181100 0.00 0.00 0.00 24,703,588.235.791550

Base 16.434478 0.00 0.00 0.00 4,265,453.67

COMMON STOCK NOK1.7775125909 20 Dec 2011 23 Dec 2011 NOK/NO3 0.06DEUTSCHE BANK SECURITIES INCYARA INTERNATIONAL ASA

95,653.000 NJBU Local 231.172200 0.00 33,168.47 0.00 22,145,482.925.883850

Base 39.289275 0.00 5,637.21 0.00 3,763,774.22

21 Dec 2011 27 Dec 2011 NOK/NO3 0.02INSTINET U.K. LTD

124,000.000 NJBU Local 235.349200 0.00 17,509.98 0.00 29,200,810.785.927600

Base 39.703961 0.00 2,953.97 0.00 4,926,245.15
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775125909 Total

50,678.45 0.000.00219,653.000 Local 51,346,293.70

Base 0.00 8,591.18 0.00 8,690,019.37

NORWEGIAN KRONE  Total

0.00Local911,163.000

0.00Base

0.00

0.00

50,678.45

8,591.18

99,796,101.44

17,055,622.31

POUND STERLING

COMMON STOCK GBP.05004561908 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCANTOFAGASTA PLC

156,010.000 NJDE Local 12.266100 0.00 0.00 9,569.17 1,923,203.420.639754

Base 19.173151 0.00 0.00 14,957.58 3,006,160.84

COMMON STOCK USD.5005665906 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)BHP BILLITON PLC

283,237.000 NJDE Local 21.797493 0.00 0.00 0.00 6,173,856.700.621250

Base 35.086514 0.00 0.00 0.00 9,937,799.20

COMMON STOCK005958905 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCARM HOLDINGS PLC

387,626.000 NJDE Local 5.754200 0.00 0.00 11,153.39 2,241,630.910.639754

Base 8.994395 0.00 0.00 17,433.87 3,503,895.11

COMMON STOCK GBP.5014119903 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBRITISH SKY BROADCASTING GRO

369,534.000 NJDE Local 7.430400 0.00 0.00 13,729.93 2,759,515.350.639754

Base 11.614464 0.00 0.00 21,461.26 4,313,400.70

COMMON STOCK GBP.1015008907 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCTULLOW OIL PLC

137,235.000 NJDE Local 13.621500 0.00 0.00 9,347.73 1,878,694.280.639754

Base 21.291778 0.00 0.00 14,611.44 2,936,588.56
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COMMON STOCK GBP.25021623004 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCAVIVA PLC

582,132.000 NJDE Local 3.213700 0.00 0.00 9,354.99 1,880,152.600.639754

Base 5.023337 0.00 0.00 14,622.79 2,938,868.06

COMMON STOCK023740905 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)DIAGEO PLC

360,698.000 NJDE Local 11.421726 0.00 0.00 0.00 4,119,793.770.618490

Base 18.467107 0.00 0.00 0.00 6,661,048.64

COMMON STOCK026349902 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBAE SYSTEMS PLC

883,249.000 NJDE Local 2.787800 0.00 0.00 12,312.61 2,474,634.160.639754

Base 4.357612 0.00 0.00 19,245.85 3,868,102.68

COMMON STOCK GBP.25028758902 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBRITISH AMERICAN TOBACCO PLC

265,772.000 NJDE Local 30.160600 0.00 0.00 40,080.21 8,055,923.190.639754

Base 47.144058 0.00 0.00 62,649.41 12,592,220.12

COMMON STOCK USD.5040828907 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCSTANDARD CHARTERED PLC

335,885.000 NJDE Local 14.468200 0.00 0.00 24,299.26 4,883,950.620.639754

Base 22.615255 0.00 0.00 37,982.19 7,634,107.20

COMMON STOCK GBP.1045449907 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)IMPERIAL TOBACCO GROUP PLC

155,442.000 NJDE Local 19.000014 0.00 0.00 0.00 2,953,400.320.605311

Base 31.388828 0.00 0.00 0.00 4,879,142.42

COMMON STOCK USD.1048354906 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCSABMILLER PLC

134,771.000 NJDE Local 22.268000 0.00 0.00 15,006.40 3,016,087.020.639754

Base 34.807129 0.00 0.00 23,456.52 4,714,448.08

COMMON STOCK GBP.1053315909 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCCOMPASS GROUP PLC

395,988.000 NJDE Local 5.878100 0.00 0.00 11,639.29 2,339,296.350.639754

Base 9.188063 0.00 0.00 18,193.38 3,656,556.04
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COMMON STOCK USD.5054052907 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)HSBC HOLDINGS PLC

2,013,739.000 NJDE Local 4.921769 0.00 0.00 0.00 9,911,158.260.634201

Base 7.760588 0.00 0.00 0.00 15,627,797.88

COMMON STOCK056039902 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCLEGAL + GENERAL GROUP PLC

1,759,232.000 NJDE Local 1.071500 0.00 0.00 9,426.09 1,894,443.170.639754

Base 1.674863 0.00 0.00 14,733.93 2,961,205.67

COMMON STOCK GBP.1060431004 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCWM MORRISON SUPERMARKETS

603,403.000 NJDE Local 3.171900 0.00 0.00 9,570.67 1,923,504.640.639754

Base 4.957999 0.00 0.00 14,959.92 3,006,631.67

COMMON STOCK GBP.05070995006 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCPRUDENTIAL PLC

391,532.000 NJDE Local 6.429000 0.00 0.00 12,586.80 2,529,746.020.639754

Base 10.049175 0.00 0.00 19,674.44 3,954,248.07

COMMON STOCK GBP.1071887004 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)RIO TINTO PLC

192,613.000 NJDE Local 43.268818 0.00 0.00 0.00 8,334,136.940.614457

Base 70.417999 0.00 0.00 0.00 13,563,422.14

COMMON STOCK GBP.1073899908 08 Dec 2011 14 Dec 2011 GBP/GBB1 DEUTSCHE BANK SECURITIES INCOLD MUTUAL PLC

1,779,749.000 NJDE Local 1.172800 0.00 0.00 10,437.45 2,097,727.080.639754

Base 1.833205 0.00 0.00 16,314.79 3,278,958.91

COMMON STOCK GBP.5079087003 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCSSE PLC

159,841.000 NJDE Local 12.635500 0.00 0.00 10,099.35 2,029,770.310.639754

Base 19.750560 0.00 0.00 15,786.30 3,172,735.63

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

21,700.000 NJDE Local 13.875399 0.00 0.00 0.00 301,096.170.614723

Base 22.571790 0.00 0.00 0.00 489,807.87
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079087003 Total

0.00 10,099.350.00181,541.000 Local 2,330,866.48

Base 0.00 0.00 15,786.30 3,662,543.50

COMMON STOCK USD.25079805909 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBP PLC

1,202,258.000 NJDE Local 4.516600 0.00 0.00 27,151.59 5,457,270.070.639754

Base 7.059901 0.00 0.00 42,440.67 8,530,263.30

13 Dec 2011 16 Dec 2011 GBP/GBB 0.01GORDON, HASKETT & COMPANY

1,000,000.000 NJBU Local 4.497900 0.00 5,397.48 22,490.50 4,525,787.980.643583

Base 6.988842 0.00 8,386.61 34,945.76 7,032,174.53

14 Dec 2011 19 Dec 2011 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS INC

888,800.000 NJBU Local 4.423900 0.00 4,718.35 19,660.81 3,956,341.480.648824

Base 6.818336 0.00 7,272.16 30,302.22 6,097,711.37

15 Dec 2011 20 Dec 2011 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS INC

1,250,000.000 NJBU Local 4.480700 0.00 6,721.05 28,005.38 5,635,601.420.646120

Base 6.934780 0.00 10,402.17 43,343.93 8,722,220.98

15 Dec 2011 20 Dec 2011 GBP/GBB 0.01CREDIT SUISSE SECURITIES (EUROPE) L

250,000.000 NJBU Local 4.480400 0.00 1,344.12 5,601.50 1,127,045.620.646120

Base 6.934316 0.00 2,080.29 8,669.44 1,744,328.64

16 Dec 2011 21 Dec 2011 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS INC

2,000,000.000 NJBU Local 4.463400 0.00 10,712.16 44,635.00 8,982,147.160.644039

Base 6.930326 0.00 16,632.78 69,304.81 13,946,588.89

19 Dec 2011 22 Dec 2011 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

2,000,000.000 NJBU Local 4.388300 0.00 10,531.92 43,884.00 8,831,015.910.643874

Base 6.815464 0.00 16,357.11 68,156.19 13,715,441.08
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20 Dec 2011 23 Dec 2011 GBP/GBBCM+M SECURITIES INC.

2,000,000.000 NJBU Local 4.438500 0.00 4,438.50 44,386.00 8,925,824.500.637227

Base 6.965336 0.00 6,965.34 69,654.93 14,007,291.75

28 Dec 2011 OPEN GBP/GBB 0.01PETERS, R. W.,RICKEL & CO. INC.

1,000,000.000 NJBU Local 4.562400 0.00 5,474.88 22,813.00 4,590,687.870.646454

Base 7.057579 0.00 8,469.09 35,289.44 7,101,337.25

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

1,388,800.000 NJDE Local 4.455471 0.00 0.00 0.00 6,187,758.400.638418

Base 6.978923 0.00 0.00 0.00 9,692,329.04

079805909 Total

49,338.46 258,627.780.0012,979,858.000 Local 58,219,480.41

Base 0.00 76,565.55 402,107.39 90,589,686.83

COMMON STOCK NPV084558907 15 Dec 2011 20 Dec 2011 GBP/GBBCITIGROUPGLOBAL MARKETS LIMITEDAQUARIUS PLATINUM LTD

10,724.000 NJEM Local 1.516200 0.00 16.26 82.38 16,358.370.646120

Base 2.346623 0.00 25.17 127.50 25,317.85

15 Dec 2011 20 Dec 2011 GBP/GBBCITIGROUPGLOBAL MARKETS LIMITED

61,266.000 NJEM Local 1.515000 0.00 111.38 465.65 93,395.020.646120

Base 2.344766 0.00 172.38 720.69 144,547.48

16 Dec 2011 21 Dec 2011 GBP/GBBCITIGROUPGLOBAL MARKETS LIMITED

16,491.000 NJEM Local 1.589900 0.00 31.46 132.25 26,382.750.644039

Base 2.468639 0.00 48.85 205.34 40,964.52

084558907 Total

159.10 680.280.0088,481.000 Local 136,136.14

Base 0.00 246.40 1,053.53 210,829.85
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COMMON STOCK GBP.1087061008 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCLLOYDS BANKING GROUP PLC

7,069,365.000 NJDE Local 0.263700 0.00 0.00 9,321.96 1,873,513.510.639754

Base 0.412190 0.00 0.00 14,571.16 2,928,490.50

COMMON STOCK GBP.1087628905 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)BG GROUP PLC

301,328.000 NJDE Local 11.109014 0.00 0.00 0.00 3,347,457.090.616745

Base 18.012340 0.00 0.00 0.00 5,427,622.68

COMMON STOCK GBP.05088470000 08 Dec 2011 14 Dec 2011 GBP/GBB1 DEUTSCHE BANK SECURITIES INCTESCO PLC

1,092,553.000 NJDE Local 3.962700 0.00 0.00 21,648.30 4,351,108.070.639754

Base 6.194100 0.00 0.00 33,838.48 6,801,220.58

COMMON STOCK USD.2092232909 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCSMITH + NEPHEW PLC

323,558.000 NJDE Local 5.948200 0.00 0.00 9,623.94 1,934,211.630.639754

Base 9.297636 0.00 0.00 15,043.19 3,023,367.78

COMMON STOCK GBP.25092528900 21 Dec 2011 28 Dec 2011 GBP/GBB 0.02MERRILL LYNCH INTERNATIONAL LIMITEDGLAXOSMITHKLINE PLC

656,264.000 NJBU Local 14.369600 0.00 7,544.20 47,152.26 9,484,947.630.638407

Base 22.508525 0.00 11,817.23 73,859.25 14,857,211.20

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

711,417.000 NJDE Local 12.717579 0.00 0.00 0.00 9,047,502.210.632608

Base 20.103397 0.00 0.00 0.00 14,301,899.04

092528900 Total

7,544.20 47,152.260.001,367,681.000 Local 18,532,449.84

Base 0.00 11,817.23 73,859.25 29,159,110.24

COMMON STOCK USD.25098952906 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCASTRAZENECA PLC

190,150.000 NJDE Local 29.334100 0.00 0.00 27,890.40 5,605,769.510.639754

Base 45.852156 0.00 0.00 43,595.51 8,762,382.90
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COMMON STOCK GBP.05309135903 08 Dec 2011 14 Dec 2011 GBP/GBB1 DEUTSCHE BANK SECURITIES INCBT GROUP PLC

1,263,230.000 NJDE Local 1.925800 0.00 0.00 12,164.64 2,444,892.970.639754

Base 3.010220 0.00 0.00 19,014.56 3,821,614.20

COMMON STOCK GBP.25312748908 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCMARKS + SPENCER GROUP PLC

608,385.000 NJDE Local 3.150500 0.00 0.00 9,584.58 1,926,301.520.639754

Base 4.924549 0.00 0.00 14,981.66 3,011,003.48

COMMON STOCK GBP.25313486904 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)BARCLAYS PLC

1,715,953.000 NJDE Local 2.856707 0.00 0.00 0.00 4,901,976.380.630953

Base 4.527607 0.00 0.00 0.00 7,769,163.40

COMMON STOCK USD.5314110909 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)XSTRATA PLC

285,278.000 NJDE Local 14.454548 0.00 0.00 0.00 4,123,564.670.613174

Base 23.573332 0.00 0.00 0.00 6,724,953.08

COMMON STOCK317430908 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBURBERRY GROUP PLC

151,208.000 NJDE Local 12.523700 0.00 0.00 9,469.42 1,903,153.050.639754

Base 19.575806 0.00 0.00 14,801.66 2,974,820.09

REIT GBP.1318094901 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCLAND SECURITIES GROUP PLC

339,292.000 NJDE Local 6.567900 0.00 0.00 11,143.18 2,239,579.100.639754

Base 10.266290 0.00 0.00 17,417.91 3,500,687.92

COMMON STOCK331952903 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCKINGFISHER PLC

788,451.000 NJDE Local 2.531200 0.00 0.00 9,979.64 2,005,706.810.639754

Base 3.956521 0.00 0.00 15,599.18 3,135,121.95

COMMON STOCKB033F2900 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)CENTRICA PLC

846,735.000 NJDE Local 3.095006 0.00 0.00 0.00 2,620,650.640.612031

Base 5.056946 0.00 0.00 0.00 4,281,894.69
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COMMON STOCKB08SNH908 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCNATIONAL GRID PLC

578,370.000 NJDE Local 6.116700 0.00 0.00 17,689.58 3,555,405.350.639754

Base 9.561019 0.00 0.00 27,650.60 5,557,457.01

COMMON STOCKB10RZP905 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCUNILEVER PLC

187,772.000 NJDE Local 21.312900 0.00 0.00 20,010.83 4,021,976.680.639754

Base 33.314211 0.00 0.00 31,278.94 6,286,755.03

COMMON STOCKB16GWD903 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCVODAFONE GROUP PLC

4,220,962.000 NJDE Local 1.738900 0.00 0.00 36,700.15 7,376,530.960.639754

Base 2.718076 0.00 0.00 57,366.03 11,530,261.57

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

2,444,300.000 NJDE Local 1.622838 0.00 0.00 0.00 3,966,703.030.524567

Base 3.093673 0.00 0.00 0.00 7,561,865.52

B16GWD903 Total

0.00 36,700.150.006,665,262.000 Local 11,343,233.99

Base 0.00 0.00 57,366.03 19,092,127.09

COMMON STOCKB1XZS8907 08 Dec 2011 14 Dec 2011 GBP/GBB1 DEUTSCHE BANK SECURITIES INCANGLO AMERICAN PLC

183,275.000 NJDE Local 24.592200 0.00 0.00 22,536.67 4,529,672.120.639754

Base 38.440088 0.00 0.00 35,227.09 7,080,334.19

COMMON STOCK GBP.1B24CGK904 28 Dec 2011 OPEN GBP/GBB 0.03INSTINET LLCRECKITT BENCKISER GROUP PLC

251,500.000 NJBU Local 31.684800 0.00 4,781.24 39,844.64 8,013,353.080.646454

Base 49.013232 0.00 7,396.10 61,635.69 12,395,859.69

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

86,916.000 NJDE Local 33.665576 0.00 0.00 0.00 2,926,077.280.629777

Base 53.456346 0.00 0.00 0.00 4,646,211.88
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B24CGK904 Total

4,781.24 39,844.640.00338,416.000 Local 10,939,430.36

Base 0.00 7,396.10 61,635.69 17,042,071.57

COMMON STOCKB2B0DG904 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCREED ELSEVIER PLC

526,339.000 NJDE Local 5.163900 0.00 0.00 13,590.81 2,731,552.770.639754

Base 8.071696 0.00 0.00 21,243.81 4,269,692.37

COMMON STOCK GBP.05B2QKY0906 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCSHIRE PLC

105,553.000 NJDE Local 21.620700 0.00 0.00 1.00 2,282,130.750.639754

Base 33.795334 0.00 0.00 1.56 3,567,200.44

COMMON STOCKB4WQ2Z900 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCAGGREKO PLC

102,983.000 NJDE Local 18.826700 0.00 0.00 9,695.15 1,948,525.200.639754

Base 29.428030 0.00 0.00 15,154.50 3,045,741.33

POUND STERLING  Total

0.00Local49,468,864.000

0.00Base

795,968.55

1,241,525.37

61,823.00

96,025.28

231,239,599.84

364,760,494.69

SINGAPORE DOLLAR

COMMON STOCK NPV617520903 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)DBS GROUP HOLDINGS LTD

327,141.000 NJDE Local 11.968181 0.00 0.00 0.00 3,915,282.841.509867

Base 7.926644 0.00 0.00 0.00 2,593,130.27

COMMON STOCK NPV630386902 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSINGAPORE EXCHANGE LTD

315,000.000 NJDE Local 6.261800 0.00 0.00 600.00 1,973,067.001.297200

Base 4.827166 0.00 0.00 462.53 1,521,019.89
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08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

376,100.000 NJDE Local 6.738852 0.00 0.00 0.00 2,534,482.391.321673

Base 5.098728 0.00 0.00 0.00 1,917,631.57

630386902 Total

0.00 600.000.00691,100.000 Local 4,507,549.39

Base 0.00 0.00 462.53 3,438,651.46

COMMON STOCK NPV691678007 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)UNITED OVERSEAS BANK LTD

265,027.000 NJDE Local 14.360668 0.00 0.00 0.00 3,805,964.891.539072

Base 9.330735 0.00 0.00 0.00 2,472,896.68

COMMON STOCK NPVB02PY2901 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)SINGAPORE TELECOM LTD

1,242,948.000 NJDE Local 2.692953 0.00 0.00 0.00 3,347,201.051.414843

Base 1.903358 0.00 0.00 0.00 2,365,775.18

COMMON STOCK NPVB0F9V2906 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)OVERSEA CHINESE BANKING CORP

513,973.000 NJDE Local 6.303671 0.00 0.00 0.00 3,239,916.891.559483

Base 4.042154 0.00 0.00 0.00 2,077,558.27

COMMON STOCK NPVB17KC6900 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCWILMAR INTERNATIONAL LTD

397,000.000 NJDE Local 5.112500 0.00 0.00 600.00 2,030,262.501.297200

Base 3.941181 0.00 0.00 462.53 1,565,111.39

08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

350,800.000 NJDE Local 4.569866 0.00 0.00 0.00 1,603,109.201.338086

Base 3.415227 0.00 0.00 0.00 1,198,061.82

B17KC6900 Total

0.00 600.000.00747,800.000 Local 3,633,371.70

Base 0.00 0.00 462.53 2,763,173.21



Prepared by State StreetPage 78

Purchase Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK NPVB1VQ5C905 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCKEPPEL CORP LTD

152,000.000 NJDE Local 9.383700 0.00 0.00 570.53 1,426,892.921.297200

Base 7.233811 0.00 0.00 439.82 1,099,979.12

08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

488,300.000 NJDE Local 5.493490 0.00 0.00 0.00 2,682,471.181.470348

Base 3.736185 0.00 0.00 0.00 1,824,378.91

B1VQ5C905 Total

0.00 570.530.00640,300.000 Local 4,109,364.10

Base 0.00 0.00 439.82 2,924,358.03

SINGAPORE DOLLAR  Total

0.00Local4,428,289.000

0.00Base

1,770.53

1,364.88

0.00

0.00

26,558,650.86

18,635,543.10

SOUTH AFRICAN RAND

COMMON STOCK ZAR.02662269901 14 Dec 2011 22 Dec 2011 ZAR/ZA1 0.08BARCLAYS CAPITALNASPERS LTD N SHS

22,612.000 NJEM Local 345.045100 0.00 15,604.32 19,505.40 7,837,269.528.437600

Base 40.893749 0.00 1,849.38 2,311.72 928,850.56

20 Dec 2011 29 Dec 2011 ZAR/ZA1 0.01BARCLAYS CAPITAL

10,223.000 NJEM Local 349.765900 0.00 1,251.48 8,939.14 3,585,847.428.235300

Base 42.471543 0.00 151.97 1,085.47 435,424.02

662269901 Total

16,855.80 28,444.540.0032,835.000 Local 11,423,116.94

Base 0.00 2,001.35 3,397.19 1,364,274.58
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SOUTH AFRICAN RAND  Total

0.00Local32,835.000

0.00Base

28,444.54

3,397.19

16,855.80

2,001.35

11,423,116.94

1,364,274.58

SOUTH KOREAN WON

COMMON STOCK629467903 01 Dec 2011 05 Dec 2011 KRW/KR3 0.12MACQUARIESECURITIES LTD SEOULDOOSAN HEAVY INDUSTRIES

3,721.000 NJEA Local 66,798.471110 0.00 497,110.00 0.00 249,054,221.001,126.250000

Base 59.310518 0.00 441.39 0.00 221,135.82

COMMON STOCK645098005 01 Dec 2011 05 Dec 2011 KRW/KR3 0.12UBS SECURITIES PTE.LTD., SEOULHYUNDAI ENGINEERING + CONST

3,570.000 NJEA Local 67,526.014286 0.00 482,140.00 0.00 241,550,011.001,126.250000

Base 59.956505 0.00 428.09 0.00 214,472.82

COMMON STOCK645105909 05 Dec 2011 07 Dec 2011 KRW/KR3 0.06ITG SECURITIES (HK) LTDHYUNDAI MOTOR CO

4,025.000 NJEM Local 223,474.658385 0.00 269,846.00 0.00 899,755,346.001,129.800000

Base 197.800193 0.00 238.84 0.00 796,384.62

12 Dec 2011 14 Dec 2011 KRW/KR3 0.06CITIGROUPGLBL MARKTET KOERA SECS LT

7,282.000 NJEM Local 217,931.500687 0.00 476,093.00 0.00 1,587,453,281.001,146.950000

Base 190.009591 0.00 415.09 0.00 1,384,064.94

645105909 Total

745,939.00 0.000.0011,307.000 Local 2,487,208,627.00

Base 0.00 653.93 0.00 2,180,449.56

COMMON STOCK646185900 06 Dec 2011 08 Dec 2011 KRW/KR3 0.18JPMORGAN SECURITIES(ASIA PACIFIC)LTHYUNDAI STEEL CO

2,097.000 NJEA Local 102,622.898426 0.00 430,400.00 0.00 215,630,618.001,131.200000

Base 90.720384 0.00 380.48 0.00 190,621.13

COMMON STOCK649676004 01 Dec 2011 05 Dec 2011 KRW/KR3 0.08SAMSUNG SECURITIES CO LTDKOREAN AIR LINES CO LTD

1,139.000 NJEA Local 47,067.886743 0.00 107,220.00 0.00 53,717,543.001,126.250000

Base 41.791686 0.00 95.20 0.00 47,695.93
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COMMON STOCK649932001 01 Dec 2011 05 Dec 2011 KRW/KR3 0.08JPMORGAN SECURITIES(ASIA PACIFIC)LTKOREA KUMHO PETROCHEMICAL CO

1,725.000 NJEA Local 189,474.358261 0.00 147,079.00 0.00 326,990,347.001,126.250000

Base 168.234724 0.00 130.59 0.00 290,335.49

06 Dec 2011 08 Dec 2011 KRW/KR3 0.31JPMORGAN SECURITIES(ASIA PACIFIC)LT

618.000 NJEA Local 177,544.435275 0.00 219,445.00 0.00 109,941,906.001,131.200000

Base 156.952294 0.00 193.99 0.00 97,190.51

649932001 Total

366,524.00 0.000.002,343.000 Local 436,932,253.00

Base 0.00 324.58 0.00 387,526.00

COMMON STOCK677221905 06 Dec 2011 08 Dec 2011 KRW/KR3 0.06CREDIT SUISSE FIRST BOSTON (EUROPE)SAMSUNG HEAVY INDUSTRIES

3,200.000 NJEA Local 32,341.888438 0.00 206,980.00 0.00 103,701,023.001,131.200000

Base 28.590778 0.00 182.97 0.00 91,673.46

PREFERENCE677381907 13 Dec 2011 15 Dec 2011 KRW/KR3 1.17MERRILL LYNCH PEIRCE FENNER AND SSAMSUNG ELECTRONICS PFD

53.000 NJEA Local 676,427.867925 0.00 71,700.00 0.00 35,922,377.001,153.800000

Base 586.260936 0.00 62.14 0.00 31,133.97

14 Dec 2011 16 Dec 2011 KRW/KR3 1.13MERRILL LYNCH PEIRCE FENNER AND S

86.000 NJEA Local 651,609.337209 0.00 112,070.00 0.00 56,150,473.001,156.250000

Base 563.554021 0.00 96.93 0.00 48,562.57

15 Dec 2011 19 Dec 2011 KRW/KR3 1.11MERRILL LYNCH PEIRCE FENNER AND S

26.000 NJEA Local 642,935.230769 0.00 33,430.00 0.00 16,749,746.001,162.950000

Base 552.848558 0.00 28.75 0.00 14,402.81

16 Dec 2011 20 Dec 2011 KRW/KR3 1.12MERRILL LYNCH PEIRCE FENNER AND S

91.000 NJEA Local 646,783.923077 0.00 117,710.00 0.00 58,975,047.001,158.650000

Base 558.222002 0.00 101.59 0.00 50,899.79
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19 Dec 2011 21 Dec 2011 KRW/KR3 1.07MERRILL LYNCH PEIRCE FENNER AND S

60.000 NJEA Local 625,678.766667 0.00 75,080.00 0.00 37,615,806.001,174.700000

Base 532.628558 0.00 63.91 0.00 32,021.63

20 Dec 2011 22 Dec 2011 KRW/KR3 1.07MERRILL LYNCH PEIRCE FENNER AND S

73.000 NJEA Local 624,482.000000 0.00 91,170.00 0.00 45,678,356.001,162.100000

Base 537.373720 0.00 78.45 0.00 39,306.73

21 Dec 2011 23 Dec 2011 KRW/KR3 1.12MERRILL LYNCH PEIRCE FENNER AND S

67.000 NJEA Local 641,644.850746 0.00 85,980.00 0.00 43,076,185.001,147.650000

Base 559.094542 0.00 74.92 0.00 37,534.25

22 Dec 2011 26 Dec 2011 KRW/KR3 1.13MERRILL LYNCH PEIRCE FENNER AND S

15.000 NJEA Local 651,281.733333 0.00 19,530.00 0.00 9,788,756.001,156.150000

Base 563.319408 0.00 16.89 0.00 8,466.68

23 Dec 2011 27 Dec 2011 KRW/KR3 1.14MERRILL LYNCH PEIRCE FENNER AND S

36.000 NJEA Local 658,363.333333 0.00 47,400.00 0.00 23,748,480.001,150.200000

Base 572.390309 0.00 41.21 0.00 20,647.26

26 Dec 2011 28 Dec 2011 KRW/KR3 1.14MERRILL LYNCH PEIRCE FENNER AND S

17.000 NJEA Local 653,456.882353 0.00 22,210.00 0.00 11,130,977.001,150.200000

Base 568.124572 0.00 19.31 0.00 9,677.43

27 Dec 2011 29 Dec 2011 KRW/KR3 1.14MERRILL LYNCH PEIRCE FENNER AND S

24.000 NJEA Local 658,291.625000 0.00 31,590.00 0.00 15,830,589.001,158.700000

Base 568.129477 0.00 27.26 0.00 13,662.37

28 Dec 2011 OPEN KRW/KR3 1.14MERRILL LYNCH PEIRCE FENNER AND S

27.000 NJEA Local 656,363.888889 0.00 35,440.00 0.00 17,757,265.001,155.650000

Base 567.960792 0.00 30.67 0.00 15,365.61

29 Dec 2011 OPEN KRW/KR3 1.15MERRILL LYNCH PEIRCE FENNER AND S

34.000 NJEA Local 660,314.264706 0.00 44,900.00 0.00 22,495,585.001,152.000000

Base 573.189466 0.00 38.98 0.00 19,527.42
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677381907 Total

788,210.00 0.000.00609.000 Local 394,919,642.00

Base 0.00 681.01 0.00 341,208.52

COMMON STOCKB0WGPZ905 26 Dec 2011 28 Dec 2011 KRW/KR3 0.72NOMURA FINANCIAL AND INVESTMENLOTTE SHOPPING CO

1,219.000 NJEM Local 333,086.675964 0.00 1,015,080.00 0.00 407,047,738.001,150.200000

Base 289.590224 0.00 882.52 0.00 353,893.01

COMMON STOCKB232R0909 06 Dec 2011 08 Dec 2011 KRW/KR3 0.31CREDIT SUISSE FIRST BOSTON (EUROPE)SK INNOVATION CO LTD

1,082.000 NJEA Local 174,310.093346 0.00 377,200.00 0.00 188,980,721.001,131.200000

Base 154.093081 0.00 333.45 0.00 167,062.16

COMMON STOCKB39Z8L903 02 Dec 2011 06 Dec 2011 KRW/KR3 0.17WOORI INVESTMENT SECURITIESSK C+C CO LTD

5,803.000 NJEA Local 127,900.000000 0.00 1,113,300.00 0.00 743,317,000.001,131.450000

Base 113.040788 0.00 983.96 0.00 656,959.65

02 Dec 2011 06 Dec 2011 KRW/KR3 0.05CREDIT SUISSE FIRST BOSTON (EUROPE)

2,587.000 NJEA Local 132,719.487824 0.00 154,500.00 0.00 343,499,815.001,131.450000

Base 117.300356 0.00 136.55 0.00 303,592.57

02 Dec 2011 06 Dec 2011 KRW/KR3 0.24WOORI INVESTMENT SECURITIES

2,109.000 NJEA Local 133,381.364628 0.00 562,600.00 0.00 281,863,898.001,131.450000

Base 117.885337 0.00 497.24 0.00 249,117.41

B39Z8L903 Total

1,830,400.00 0.000.0010,499.000 Local 1,368,680,713.00

Base 0.00 1,617.75 0.00 1,209,669.63

SOUTH KOREAN WON  Total

0.00Local40,786.000

0.00Base

0.00

0.00

6,847,203.00

6,021.37

6,147,423,110.00

5,405,408.04

SWEDISH KRONA
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COMMON STOCK NPV481334902 08 Dec 2011 08 Dec 2011 SEK/SE1ASSET TRANSFER (NON CASH)SKANDINAVISKA ENSKILDA BAN A

493,542.000 NJDE Local 45.741062 0.00 0.00 0.00 22,575,135.607.376884

Base 6.200594 0.00 0.00 0.00 3,060,253.41

COMMON STOCK NPV484652904 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCSWEDBANK AB   A SHARES

135,747.000 NJDE Local 89.931900 0.00 0.00 0.00 12,207,985.636.791850

Base 13.241149 0.00 0.00 0.00 1,797,446.30

15 Dec 2011 20 Dec 2011 SEK/SE1 0.02DAVID E MATTESON

125,619.000 NJBU Local 84.935700 0.00 16,004.31 0.00 10,685,542.016.975750

Base 12.175852 0.00 2,294.28 0.00 1,531,812.64

16 Dec 2011 21 Dec 2011 SEK/SE1 0.02DNB NOR MARKETS CUSTODY DNB NORBANK

500,000.000 NJBU Local 85.337200 0.00 64,002.90 0.00 42,732,602.896.912800

Base 12.344810 0.00 9,258.61 0.00 6,181,663.42

19 Dec 2011 22 Dec 2011 SEK/SE1 0.02DON WHITAKER & CO. INC.(CLEAR THRU 

500,000.000 NJBU Local 85.396700 0.00 64,047.53 0.00 42,762,397.536.893050

Base 12.388812 0.00 9,291.61 0.00 6,203,697.57

20 Dec 2011 23 Dec 2011 SEK/SE1 0.02PERSHING SECURITIES LIMITED

500,000.000 NJBU Local 87.630800 0.00 65,723.10 0.00 43,881,123.106.838250

Base 12.814799 0.00 9,611.10 0.00 6,417,010.65

28 Dec 2011 OPEN SEK/SE1 0.02D CARNEGIE AG

500,000.000 NJBU Local 87.945500 0.00 65,959.13 0.00 44,038,709.136.924150

Base 12.701270 0.00 9,525.95 0.00 6,360,161.05

08 Dec 2011 08 Dec 2011 SEK/SE1ASSET TRANSFER (NON CASH)

112,900.000 NJDE Local 113.031393 0.00 0.00 0.00 12,761,244.296.338450

Base 17.832655 0.00 0.00 0.00 2,013,306.77

484652904 Total

275,736.97 0.000.002,374,266.000 Local 209,069,604.58

Base 0.00 39,981.55 0.00 30,505,098.40
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COMMON STOCK NPV568743900 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCHENNES + MAURITZ AB B SHS

42,831.000 NJDE Local 210.972800 0.00 0.00 0.00 9,036,176.006.791850

Base 31.062641 0.00 0.00 0.00 1,330,443.99

08 Dec 2011 08 Dec 2011 SEK/SE1ASSET TRANSFER (NON CASH)

119,300.000 NJDE Local 213.509843 0.00 0.00 0.00 25,471,724.306.418567

Base 33.264409 0.00 0.00 0.00 3,968,443.99

568743900 Total

0.00 0.000.00162,131.000 Local 34,507,900.30

Base 0.00 0.00 0.00 5,298,887.98

COMMON STOCK NPV570366906 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCSVENSKA HANDELSBANKEN A SHS

136,705.000 NJDE Local 184.149900 0.00 0.00 0.00 25,174,212.076.791850

Base 27.113364 0.00 0.00 0.00 3,706,532.40

COMMON STOCK NPV595937905 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCERICSSON LM B SHS

521,988.000 NJDE Local 70.294600 0.00 0.00 0.00 36,692,937.656.791850

Base 10.349846 0.00 0.00 0.00 5,402,495.29

COMMON STOCK NPV597838903 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCTELIASONERA AB

444,524.000 NJDE Local 45.571400 0.00 0.00 0.00 20,257,581.016.791850

Base 6.709718 0.00 0.00 0.00 2,982,630.80

COMMON STOCK NPV733268908 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCALFA LAVAL AB

256,132.000 NJDE Local 129.245000 0.00 0.00 0.00 33,103,780.346.791850

Base 19.029425 0.00 0.00 0.00 4,874,044.68

COMMON STOCK NPVB151P4905 19 Dec 2011 22 Dec 2011 SEK/SE1 0.07DAVID E MATTESONMODERN TIMES GROUP B SHS

16,947.000 NJBU Local 301.018900 0.00 7,652.05 0.00 5,109,019.346.893050

Base 43.669914 0.00 1,110.11 0.00 741,184.14
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20 Dec 2011 23 Dec 2011 SEK/SE1 0.07DAVID E MATTESON

63,818.000 NJBU Local 313.584500 0.00 30,018.50 0.00 20,042,354.126.838250

Base 45.857420 0.00 4,389.79 0.00 2,930,918.60

21 Dec 2011 27 Dec 2011 SEK/SE1 0.07D CARNEGIE AG

19,235.000 NJBU Local 325.209600 0.00 9,383.11 0.00 6,264,789.766.890850

Base 47.194410 0.00 1,361.68 0.00 909,146.15

28 Dec 2011 OPEN SEK/SE1 0.05SVENSKA HANDELSBANKEN

35,840.000 NJBU Local 322.499000 0.00 11,558.36 0.00 11,569,922.526.924150

Base 46.575970 0.00 1,669.28 0.00 1,670,952.03

28 Dec 2011 OPEN SEK/SE1 0.07DAVID E MATTESON

26,500.000 NJBU Local 324.079500 0.00 12,882.16 0.00 8,600,988.916.924150

Base 46.804229 0.00 1,860.47 0.00 1,242,172.53

29 Dec 2011 OPEN SEK/SE1 0.05SVENSKA HANDELSBANKEN

37,660.000 NJBU Local 323.043600 0.00 12,165.82 0.00 12,177,987.806.921900

Base 46.669787 0.00 1,757.58 0.00 1,759,341.77

B151P4905 Total

83,660.00 0.000.00200,000.000 Local 63,765,062.45

Base 0.00 12,148.91 0.00 9,253,715.22

COMMON STOCK NPVB1QH83908 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCVOLVO AB B SHS

305,729.000 NJDE Local 74.762000 0.00 0.00 0.00 22,856,911.506.791850

Base 11.007605 0.00 0.00 0.00 3,365,343.98

SWEDISH KRONA  Total

0.00Local4,895,017.000

0.00Base

0.00

0.00

359,396.97

52,130.46

468,003,125.50

68,449,002.16

SWISS FRANC
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COMMON STOCK CHF.1435664909 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCSYNGENTA AG REG

15,970.000 NJDE Local 268.958400 0.00 0.00 0.00 4,295,265.650.927900

Base 289.857097 0.00 0.00 0.00 4,629,017.84

COMMON STOCK CHF1.553397902 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCSWISSCOM AG REG

9,131.000 NJDE Local 343.597100 0.00 0.00 0.00 3,137,385.120.927900

Base 370.295398 0.00 0.00 0.00 3,381,167.28

COMMON STOCK CHF.1598381903 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCZURICH FINANCIAL SERVICES AG

20,259.000 NJDE Local 207.282899 0.00 0.00 0.00 4,199,344.260.927900

Base 223.389265 0.00 0.00 0.00 4,525,643.13

COMMON STOCK CHF.5710306903 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCNOVARTIS AG REG

322,362.000 NJDE Local 50.630500 0.00 0.00 0.00 16,321,349.240.927900

Base 54.564608 0.00 0.00 0.00 17,589,556.25

COMMON STOCK NPV711038901 08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)ROCHE HOLDING AG GENUSSCHEIN

99,101.000 NJDE Local 176.481993 0.00 0.00 0.00 17,489,542.001.137224

Base 155.186663 0.00 0.00 0.00 15,379,153.47

COMMON STOCK CHF2.0711075903 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCHOLCIM LTD REG

52,234.000 NJDE Local 52.519200 0.00 0.00 0.00 2,743,287.890.927900

Base 56.600065 0.00 0.00 0.00 2,956,447.77

COMMON STOCK CHF.1712387901 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCNESTLE SA REG

442,075.000 NJDE Local 51.534800 0.00 0.00 0.00 22,782,246.710.927900

Base 55.539174 0.00 0.00 0.00 24,552,480.56

08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)

55,300.000 NJDE Local 49.040250 0.00 0.00 0.00 2,711,925.840.903300

Base 54.290103 0.00 0.00 0.00 3,002,242.71
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712387901 Total

0.00 0.000.00497,375.000 Local 25,494,172.55

Base 0.00 0.00 0.00 27,554,723.27

COMMON STOCK CHF.04717158901 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCCREDIT SUISSE GROUP AG REG

193,686.000 NJDE Local 22.743600 0.00 0.00 0.00 4,405,116.910.927900

Base 24.510831 0.00 0.00 0.00 4,747,404.80

COMMON STOCK CHF.1ACI00MQT5 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCSWISS RE AG

57,488.000 NJDE Local 48.799300 0.00 0.00 0.00 2,805,374.160.927900

Base 52.591120 0.00 0.00 0.00 3,023,358.29

COMMON STOCKB01463908 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCSYNTHES INC 144A/REGS

22,769.000 NJDE Local 153.192600 0.00 0.00 0.00 3,488,042.310.927900

Base 165.096023 0.00 0.00 0.00 3,759,071.35

COMMON STOCKB0CDLF902 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCPARGESA HOLDING SA BR

14,972.000 NJDE Local 64.811500 0.00 0.00 0.00 970,357.780.927900

Base 69.847505 0.00 0.00 0.00 1,045,756.85

09 Dec 2011 14 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

27,776.000 NJDE Local 64.765200 0.00 0.00 0.00 1,798,918.200.923800

Base 70.107383 0.00 0.00 0.00 1,947,302.66

12 Dec 2011 15 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

11,165.000 NJDE Local 63.656800 0.00 0.00 0.00 710,728.170.934300

Base 68.133148 0.00 0.00 0.00 760,706.59

B0CDLF902 Total

0.00 0.000.0053,913.000 Local 3,480,004.15

Base 0.00 0.00 0.00 3,753,766.10
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COMMON STOCK CHF.1B18YFJ908 08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)UBS AG REG

558,742.000 NJDE Local 15.577075 0.00 0.00 0.00 8,703,566.390.898726

Base 17.332394 0.00 0.00 0.00 9,684,336.66

COMMON STOCK CHF.25B18ZRK909 21 Dec 2011 27 Dec 2011 CHF/CH1 0.01SOCIETE GENERALE LONDON BRANCHLOGITECH INTERNATIONAL REG

225,000.000 NJBU Local 7.044500 0.00 2,377.52 0.00 1,587,390.020.935450

Base 7.530600 0.00 2,541.58 0.00 1,696,926.63

22 Dec 2011 28 Dec 2011 CHF/CH1 0.01I M F SERVICES INC

250,000.000 NJBU Local 7.142800 0.00 2,678.55 0.00 1,788,378.550.936150

Base 7.629974 0.00 2,861.24 0.00 1,910,354.70

23 Dec 2011 29 Dec 2011 CHF/CH1 0.01I M F SERVICES INC

140,000.000 NJBU Local 7.269000 0.00 1,526.49 0.00 1,019,186.490.938300

Base 7.746989 0.00 1,626.87 0.00 1,086,205.36

27 Dec 2011 30 Dec 2011 CHF/CH1 0.01I M F SERVICES INC

72,300.000 NJBU Local 7.218200 0.00 782.81 0.00 522,658.670.934550

Base 7.723717 0.00 837.63 0.00 559,262.39

28 Dec 2011 OPEN CHF/CH1 0.01HELVEA INC

105,000.000 NJBU Local 7.225500 0.00 1,138.02 0.00 759,815.520.942500

Base 7.666313 0.00 1,207.45 0.00 806,170.31

29 Dec 2011 OPEN CHF/CH1 0.01SOCIETE GENERALE PARIS ZURICH BRA

100,000.000 NJBU Local 7.267400 0.00 1,090.11 0.00 727,830.110.943700

Base 7.700964 0.00 1,155.14 0.00 771,251.57

30 Dec 2011 OPEN CHF/CH1 0.01HELVEA

107,700.000 NJBU Local 7.340400 0.00 1,185.84 0.00 791,746.920.935100

Base 7.849856 0.00 1,268.14 0.00 846,697.59

B18ZRK909 Total

10,779.34 0.000.001,000,000.000 Local 7,197,006.28

Base 0.00 11,498.05 0.00 7,676,868.55
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COMMON STOCK CHF.1B1WGG9901 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCGEBERIT AG REG

23,144.000 NJDE Local 178.818499 0.00 0.00 0.00 4,138,575.350.927900

Base 192.713115 0.00 0.00 0.00 4,460,152.33

COMMON STOCK CHF1.B3DCZF902 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCCIE FINANCIERE RICHEMON BR A

82,071.000 NJDE Local 49.184800 0.00 0.00 0.00 4,036,645.720.927900

Base 53.006574 0.00 0.00 0.00 4,350,302.53

COMMON STOCKB4R2R5908 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCJULIUS BAER GROUP LTD

32,665.000 NJDE Local 34.472100 0.00 0.00 0.00 1,126,031.140.927900

Base 37.150663 0.00 0.00 0.00 1,213,526.39

08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)

47,100.000 NJDE Local 36.733217 0.00 0.00 0.00 1,730,134.540.816350

Base 44.996897 0.00 0.00 0.00 2,119,353.88

B4R2R5908 Total

0.00 0.000.0079,765.000 Local 2,856,165.68

Base 0.00 0.00 0.00 3,332,880.27

SWISS FRANC  Total

0.00Local3,088,010.000

0.00Base

0.00

0.00

10,779.34

11,498.05

114,790,843.66

120,803,849.89

THAILAND BAHT

COMMON STOCK THB10. 607586005 02 Dec 2011 02 Dec 2011 THB/TH1CUSIP CHANGE NON CASHBANPU PUBLIC CO LTD FOR REG

25,200.000 NJEA Local 550.276382 0.00 0.00 0.00 13,866,964.8431.282245

Base 17.590694 0.00 0.00 0.00 443,285.48

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

7,300.000 NJEA Local 572.723068 0.00 0.00 0.00 4,180,878.4031.118826

Base 18.404392 0.00 0.00 0.00 134,352.06
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16 Dec 2011 16 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

6,500.000 NJEA Local 572.723067 0.00 0.00 0.00 3,722,699.9431.118828

Base 18.404391 0.00 0.00 0.00 119,628.54

21 Dec 2011 21 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

31,700.000 NJEA Local 572.723067 0.00 0.00 0.00 18,155,321.2531.118827

Base 18.404391 0.00 0.00 0.00 583,419.20

607586005 Total

0.00 0.000.0070,700.000 Local 39,925,864.43

Base 0.00 0.00 0.00 1,280,685.28

RECEIPT THB10.636497901 01 Dec 2011 07 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITEDTHAI AIRWAYS INTERNA NVDR

231,300.000 NJEA Local 19.674000 0.00 2,047.77 637.08 4,553,281.0530.900000

Base 0.636699 0.00 66.27 20.62 147,355.37

02 Dec 2011 08 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

79,200.000 NJEA Local 20.789800 0.00 740.95 230.52 1,647,523.6330.790000

Base 0.675213 0.00 24.06 7.49 53,508.40

08 Dec 2011 14 Dec 2011 THB/TH1GOLDMAN SACHS + CO

98,400.000 NJEA Local 22.016600 0.00 5,416.08 303.30 2,172,152.8230.715000

Base 0.716803 0.00 176.33 9.87 70,719.61

08 Dec 2011 14 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

48,800.000 NJEA Local 22.126100 0.00 485.89 151.17 1,080,390.7430.715000

Base 0.720368 0.00 15.82 4.92 35,174.69

09 Dec 2011 15 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

116,100.000 NJEA Local 22.329400 0.00 1,166.60 362.94 2,593,972.8830.945000

Base 0.721583 0.00 37.70 11.73 83,825.27
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13 Dec 2011 16 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

53,100.000 NJEA Local 22.520200 0.00 538.12 167.42 1,196,528.1631.180000

Base 0.722264 0.00 17.26 5.37 38,374.86

636497901 Total

10,395.41 1,852.430.00626,900.000 Local 13,243,849.28

Base 0.00 337.44 60.00 428,958.20

RECEIPT THB10.636834905 08 Dec 2011 14 Dec 2011 THB/TH1 0.01CS FIRST BOSTON (HONG KONG) LIMITEDBANPU PUBLIC CO LTD NVDR

7,300.000 NJEA Local 582.774500 0.00 1,914.41 595.60 4,256,763.8630.715000

Base 18.973612 0.00 62.33 19.39 138,589.09

09 Dec 2011 15 Dec 2011 THB/TH1 0.01CS FIRST BOSTON (HONG KONG) LIMITED

6,500.000 NJEA Local 576.594300 0.00 1,686.54 524.70 3,750,074.1930.945000

Base 18.632874 0.00 54.50 16.96 121,185.14

13 Dec 2011 16 Dec 2011 THB/TH1 0.05CS FIRST BOSTON (HONG KONG) LIMITED

16,000.000 NJEA Local 572.846700 0.00 22,913.87 1,283.18 9,189,744.2531.180000

Base 18.372248 0.00 734.89 41.15 294,732.02

14 Dec 2011 19 Dec 2011 THB/TH1 0.01UBS SECURITIES ASIA LTD

9,100.000 NJEA Local 569.359500 0.00 2,331.53 725.36 5,184,228.3431.255000

Base 18.216589 0.00 74.60 23.21 165,868.77

15 Dec 2011 20 Dec 2011 THB/TH1 0.01UBS SECURITIES ASIA LTD

6,600.000 NJEA Local 556.957600 0.00 1,654.16 514.63 3,678,088.9531.430000

Base 17.720573 0.00 52.63 16.37 117,024.78

636834905 Total

30,500.51 3,643.470.0045,500.000 Local 26,058,899.59

Base 0.00 978.95 117.08 837,399.80
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COMMON STOCK THB1. A641259908 19 Dec 2011 22 Dec 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)ADVANCED INFO SERVICE FOR RG

85,000.000 NJEM Local 145.566200 0.00 37,119.38 1,082.65 12,411,329.0331.300000

Base 4.650677 0.00 1,185.92 34.59 396,528.08

20 Dec 2011 23 Dec 2011 THB/TH1 0.01BNP PARIBAS PEREGRINE SECS PT

110,700.000 NJEM Local 146.193300 0.00 48,550.79 2,832.13 16,234,981.2331.310000

Base 4.669221 0.00 1,550.65 90.45 518,523.83

641259908 Total

85,670.17 3,914.780.00195,700.000 Local 28,646,310.26

Base 0.00 2,736.57 125.04 915,051.91

COMMON STOCK THB10. 642039903 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASHPTT PCL/FOREIGN

29,800.000 NJEA Local 323.001495 0.00 0.00 0.00 9,625,444.57323.001496

Base 1.000000 0.00 0.00 0.00 29,800.00

15 Dec 2011 CANCEL THB/TH1CUSIP CHANGE NON CASH

-29,800.000 NJEA Local 323.001495 0.00 0.00 0.00 -9,625,444.57323.001496

Base 1.000000 0.00 0.00 0.00 -29,800.00

16 Dec 2011 16 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

31,500.000 NJEA Local 323.001495 0.00 0.00 0.00 10,174,547.1130.832132

Base 10.476132 0.00 0.00 0.00 329,998.17

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

29,800.000 NJEA Local 323.001495 0.00 0.00 0.00 9,625,444.5730.832131

Base 10.476133 0.00 0.00 0.00 312,188.75

642039903 Total

0.00 0.000.0061,300.000 Local 19,799,991.68

Base 0.00 0.00 0.00 642,186.92
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RECEIPT THB10.642040901 08 Dec 2011 14 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITEDPTT PCL NVDR

29,800.000 NJEA Local 324.627400 0.00 4,353.25 1,354.35 9,679,604.1230.715000

Base 10.569018 0.00 141.73 44.09 315,142.57

09 Dec 2011 15 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

31,500.000 NJEA Local 321.092700 0.00 4,551.49 1,416.02 10,120,387.5630.945000

Base 10.376238 0.00 147.08 45.76 327,044.35

642040901 Total

8,904.74 2,770.370.0061,300.000 Local 19,799,991.68

Base 0.00 288.81 89.85 642,186.92

RECEIPT THB1.658194907 01 Dec 2011 07 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITEDLAND + HOUSES PUB   NVDR

281,600.000 NJEA Local 6.175700 0.00 782.58 243.47 1,740,103.1730.900000

Base 0.199861 0.00 25.33 7.88 56,314.02

02 Dec 2011 08 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

158,700.000 NJEA Local 6.270300 0.00 447.79 139.31 995,683.7130.790000

Base 0.203647 0.00 14.54 4.52 32,337.89

06 Dec 2011 09 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

168,300.000 NJEA Local 6.349100 0.00 480.85 149.60 1,069,183.9830.855000

Base 0.205772 0.00 15.58 4.85 34,651.89

07 Dec 2011 13 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

42,000.000 NJEA Local 6.424300 0.00 121.42 37.77 269,979.7930.775000

Base 0.208751 0.00 3.95 1.23 8,772.70

08 Dec 2011 14 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

125,200.000 NJEA Local 6.294500 0.00 354.63 110.33 788,536.3630.715000

Base 0.204932 0.00 11.55 3.59 25,672.68
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09 Dec 2011 15 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

63,600.000 NJEA Local 6.123700 0.00 175.26 54.53 389,697.1130.945000

Base 0.197890 0.00 5.66 1.76 12,593.22

13 Dec 2011 16 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

114,800.000 NJEA Local 6.078600 0.00 314.02 97.70 698,235.0031.180000

Base 0.194952 0.00 10.07 3.13 22,393.68

14 Dec 2011 19 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

133,600.000 NJEA Local 6.044900 0.00 363.42 113.06 808,075.1231.255000

Base 0.193406 0.00 11.63 3.62 25,854.27

15 Dec 2011 20 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

175,100.000 NJEA Local 5.939800 0.00 468.03 145.61 1,040,672.6231.430000

Base 0.188985 0.00 14.89 4.63 33,110.81

16 Dec 2011 21 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

71,800.000 NJEA Local 6.151000 0.00 198.74 61.83 441,902.3731.340000

Base 0.196267 0.00 6.34 1.97 14,100.27

19 Dec 2011 22 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

40,200.000 NJEA Local 6.132600 0.00 110.94 34.51 246,675.9731.300000

Base 0.195930 0.00 3.54 1.10 7,881.02

20 Dec 2011 23 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

74,400.000 NJEA Local 6.083600 0.00 203.68 63.37 452,886.8931.310000

Base 0.194302 0.00 6.51 2.02 14,464.61

21 Dec 2011 26 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

103,200.000 NJEA Local 6.149800 0.00 285.60 88.85 635,033.8131.225000

Base 0.196951 0.00 9.15 2.85 20,337.35

22 Dec 2011 27 Dec 2011 THB/TH1UBS SECURITIES ASIA LTD

124,100.000 NJEA Local 6.138100 0.00 342.78 106.64 762,187.6331.325000

Base 0.195949 0.00 10.94 3.40 24,331.61
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23 Dec 2011 28 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

412,000.000 NJEA Local 6.261100 0.00 1,160.81 361.14 2,581,095.1531.295000

Base 0.200067 0.00 37.09 11.54 82,476.28

27 Dec 2011 30 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

33,600.000 NJEA Local 6.154000 0.00 93.05 28.95 206,896.4031.435000

Base 0.195769 0.00 2.96 0.92 6,581.72

26 Dec 2011 29 Dec 2011 THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

39,900.000 NJEA Local 6.161800 0.00 110.64 34.42 246,000.8831.295000

Base 0.196894 0.00 3.54 1.10 7,860.71

28 Dec 2011 OPEN THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

141,500.000 NJEA Local 6.169700 0.00 392.86 122.22 873,527.6331.545000

Base 0.195584 0.00 12.45 3.87 27,691.48

29 Dec 2011 OPEN THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

384,300.000 NJEA Local 6.199500 0.00 1,072.11 333.55 2,383,873.5131.755000

Base 0.195229 0.00 33.76 10.50 75,070.81

30 Dec 2011 OPEN THB/TH1CS FIRST BOSTON (HONG KONG) LIMITED

330,400.000 NJEA Local 6.124500 0.00 910.59 283.29 2,024,728.6831.550000

Base 0.194120 0.00 28.86 8.98 64,175.24

658194907 Total

8,389.80 2,610.150.003,018,300.000 Local 18,654,975.78

Base 0.00 268.34 83.46 596,672.26

COMMON STOCK THB10. 688886001 02 Dec 2011 02 Dec 2011 THB/TH1CUSIP CHANGE NON CASHTHAI AIRWAYS INTL PCL FOR

18,200.000 NJEA Local 20.156209 0.00 0.00 0.00 366,843.0130.981557

Base 0.650587 0.00 0.00 0.00 11,840.69
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01 Dec 2011 01 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

20,300.000 NJEA Local 20.156209 0.00 0.00 0.00 409,171.0530.981565

Base 0.650587 0.00 0.00 0.00 13,206.92

06 Dec 2011 06 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

112,500.000 NJEA Local 20.437622 0.00 0.00 0.00 2,299,232.5130.939443

Base 0.660569 0.00 0.00 0.00 74,313.96

07 Dec 2011 07 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

444,500.000 NJEA Local 20.747922 0.00 0.00 0.00 9,222,451.4230.952945

Base 0.670305 0.00 0.00 0.00 297,950.69

08 Dec 2011 08 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

231,300.000 NJEA Local 20.747922 0.00 0.00 0.00 4,798,994.4130.952945

Base 0.670305 0.00 0.00 0.00 155,041.61

09 Dec 2011 09 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

79,200.000 NJEA Local 20.747922 0.00 0.00 0.00 1,643,235.446.196849

Base 3.348141 0.00 0.00 0.00 265,172.76

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

48,800.000 NJEA Local 20.747922 0.00 0.00 0.00 1,012,498.6030.952942

Base 0.670305 0.00 0.00 0.00 32,710.90

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

98,400.000 NJEA Local 20.747922 0.00 0.00 0.00 2,041,595.5430.952949

Base 0.670305 0.00 0.00 0.00 65,958.03

16 Dec 2011 16 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

116,100.000 NJEA Local 20.747922 0.00 0.00 0.00 2,408,833.7730.952946

Base 0.670305 0.00 0.00 0.00 77,822.44

19 Dec 2011 19 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

53,100.000 NJEA Local 20.747922 0.00 0.00 0.00 1,101,714.6730.952945

Base 0.670305 0.00 0.00 0.00 35,593.21
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688886001 Total

0.00 0.000.001,222,400.000 Local 25,304,570.42

Base 0.00 0.00 0.00 1,029,611.21

RECEIPT THB2.B1YWK0908 19 Dec 2011 22 Dec 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)TOTAL ACCESS COMMUNICA NVDR

345,800.000 NJEM Local 89.572600 0.00 92,922.61 2,710.24 31,069,837.9331.300000

Base 2.861744 0.00 2,968.77 86.59 992,646.58

THAILAND BAHT  Total

0.00Local5,647,900.000

0.00Base

17,501.44

562.02

236,783.24

7,578.88

222,504,291.05

7,365,399.08

TURKISH LIRA

COMMON STOCK TRY1.0B03MNV905 09 Dec 2011 13 Dec 2011 TRY/TR1 0.02EFG ISTANBUL MENKUL DE ERLER ANONIMANADOLU EFES BIRACILIK

92.000 NJEA Local 23.031630 0.00 4.24 0.00 2,123.151.848200

Base 12.461655 0.00 2.29 0.00 1,148.77

12 Dec 2011 14 Dec 2011 TRY/TR1 0.03EFG ISTANBUL MENKUL DE ERLER ANONIM

444.000 NJEA Local 23.700000 0.00 21.05 0.00 10,543.851.866850

Base 12.695182 0.00 11.28 0.00 5,647.94

13 Dec 2011 15 Dec 2011 TRY/TR1 0.03MORGAN STANLEY CO INCORPORATED

6,449.000 NJEA Local 23.721500 0.00 305.96 0.00 153,285.911.874800

Base 12.652816 0.00 163.20 0.00 81,761.21

14 Dec 2011 16 Dec 2011 TRY/TR1 0.01UBS AG

63.000 NJEA Local 23.000000 0.00 1.45 0.00 1,450.451.885800

Base 12.196415 0.00 0.77 0.00 769.14

15 Dec 2011 19 Dec 2011 TRY/TR1 0.01UBS AG

2,544.000 NJEA Local 23.031900 0.00 58.59 0.00 58,651.741.878600

Base 12.260141 0.00 31.19 0.00 31,220.98
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16 Dec 2011 20 Dec 2011 TRY/TR1 0.02MORGAN STANLEY CO INCORPORATED

16,349.000 NJEA Local 22.925000 0.00 749.60 0.00 375,550.431.880800

Base 12.188962 0.00 398.55 0.00 199,675.90

19 Dec 2011 21 Dec 2011 TRY/TR1 0.02DEUTSCHE BANK AG LONDON

7,598.000 NJEA Local 22.850000 0.00 347.23 0.00 173,961.531.901150

Base 12.019041 0.00 182.64 0.00 91,503.32

19 Dec 2011 21 Dec 2011 TRY/TR1 0.01UBS AG

211.000 NJEA Local 22.642000 0.00 4.78 0.00 4,782.241.901150

Base 11.909634 0.00 2.51 0.00 2,515.45

22 Dec 2011 26 Dec 2011 TRY/TR1 0.01CREDIT SUISSE SECURITIES (USA) LLC

70.000 NJEA Local 22.983300 0.00 1.61 0.00 1,610.441.889950

Base 12.160798 0.00 0.85 0.00 852.11

30 Dec 2011 OPEN TRY/TR1 0.01UBS AG

57.000 NJEA Local 22.984561 0.00 1.31 0.00 1,311.431.888600

Base 12.170158 0.00 0.69 0.00 694.39

B03MNV905 Total

1,495.82 0.000.0033,877.000 Local 783,271.17

Base 0.00 793.97 0.00 415,789.21

COMMON STOCK TRY1.B03MYP906 09 Dec 2011 13 Dec 2011 TRY/TR1 0.01EFG ISTANBUL MENKUL DE ERLER ANONIMTURKIYE GARANTI BANKASI

191,281.000 NJEA Local 6.052200 0.00 2,315.34 0.00 1,159,986.211.848200

Base 3.274646 0.00 1,252.75 0.00 627,630.24

TURKISH LIRA  Total

0.00Local225,158.000

0.00Base

0.00

0.00

3,811.16

2,046.72

1,943,257.38

1,043,419.45

US DOLLAR
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ADR USD.00005056752108 13 Dec 2011 16 Dec 2011 USD/DTC 0.02MERRILL LYNCH INTERNATIONALBAIDU INC   SPON ADR

9,014.000 NJED Local 124.789600 0.00 224.97 0.00 1,125,078.421.000000

Base 124.789600 0.00 224.97 0.00 1,125,078.42

19 Dec 2011 22 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,200.000 NJEM Local 113.930000 0.00 22.00 0.00 250,668.001.000000

Base 113.930000 0.00 22.00 0.00 250,668.00

056752108 Total

246.97 0.000.0011,214.000 Local 1,375,746.42

Base 0.00 246.97 0.00 1,375,746.42

ADR126132109 19 Dec 2011 22 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INCCNOOC LTD ADR

3,500.000 NJEM Local 174.160400 0.00 140.00 0.00 609,701.401.000000

Base 174.160400 0.00 140.00 0.00 609,701.40

ADR NPV20441W203 20 Dec 2011 23 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCCOMPANHIA DE BEBIDAS PRF ADR

15,300.000 NJEA Local 36.397300 0.00 306.00 0.00 557,184.691.000000

Base 36.397300 0.00 306.00 0.00 557,184.69

ADR RUB.025318987906 20 Dec 2011 27 Dec 2011 USD/EUR 0.024 UBS AGLUKOIL OAO SPON ADR

9,668.000 NJEA Local 50.830296 0.00 193.36 0.00 491,620.661.000000

Base 50.830296 0.00 193.36 0.00 491,620.66

ADR NPV40049J206 05 Dec 2011 08 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.GRUPO TELEVISA SA SPON ADR

5,000.000 NJEA Local 20.735300 0.00 175.00 0.00 103,851.501.000000

Base 20.735300 0.00 175.00 0.00 103,851.50

06 Dec 2011 09 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

900.000 NJEA Local 20.682800 0.00 31.50 0.00 18,646.021.000000

Base 20.682800 0.00 31.50 0.00 18,646.02
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07 Dec 2011 12 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,000.000 NJEA Local 20.896200 0.00 175.00 0.00 104,656.001.000000

Base 20.896200 0.00 175.00 0.00 104,656.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,000.000 NJEA Local 20.643300 0.00 175.00 0.00 103,391.501.000000

Base 20.643300 0.00 175.00 0.00 103,391.50

12 Dec 2011 15 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,000.000 NJEA Local 20.933100 0.00 70.00 0.00 41,936.201.000000

Base 20.933100 0.00 70.00 0.00 41,936.20

13 Dec 2011 16 Dec 2011 USD/DTC 0.04HSBC BROKERAGE (USA) INC.

3,500.000 NJEA Local 21.012800 0.00 122.50 0.00 73,667.301.000000

Base 21.012800 0.00 122.50 0.00 73,667.30

13 Dec 2011 16 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

15,700.000 NJEA Local 20.898800 0.00 549.50 0.00 328,660.661.000000

Base 20.898800 0.00 549.50 0.00 328,660.66

14 Dec 2011 19 Dec 2011 USD/DTC 0.04PERSHING LLC

2,000.000 NJEA Local 20.255000 0.00 70.00 0.00 40,580.001.000000

Base 20.255000 0.00 70.00 0.00 40,580.00

14 Dec 2011 19 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

13,000.000 NJEA Local 20.351300 0.00 455.00 0.00 265,021.901.000000

Base 20.351300 0.00 455.00 0.00 265,021.90

15 Dec 2011 20 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

3,000.000 NJEA Local 20.629300 0.00 105.00 0.00 61,992.901.000000

Base 20.629300 0.00 105.00 0.00 61,992.90

15 Dec 2011 20 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

4,500.000 NJEA Local 20.464900 0.00 90.00 0.00 92,182.051.000000

Base 20.464900 0.00 90.00 0.00 92,182.05
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16 Dec 2011 21 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

9,700.000 NJEA Local 20.140600 0.00 194.00 0.00 195,557.821.000000

Base 20.140600 0.00 194.00 0.00 195,557.82

19 Dec 2011 22 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

6,900.000 NJEA Local 19.723300 0.00 241.50 0.00 136,332.271.000000

Base 19.723300 0.00 241.50 0.00 136,332.27

20 Dec 2011 23 Dec 2011 USD/DTC 0.04RIDGE CLEARING AND OUTSOURCING SOLU

1,200.000 NJEA Local 20.096800 0.00 42.00 0.00 24,158.161.000000

Base 20.096800 0.00 42.00 0.00 24,158.16

20 Dec 2011 23 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

5,600.000 NJEA Local 20.128400 0.00 196.00 0.00 112,915.041.000000

Base 20.128400 0.00 196.00 0.00 112,915.04

21 Dec 2011 27 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

3,900.000 NJEA Local 20.216100 0.00 136.50 0.00 78,979.291.000000

Base 20.216100 0.00 136.50 0.00 78,979.29

22 Dec 2011 28 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

4,500.000 NJEA Local 20.654300 0.00 157.50 0.00 93,101.851.000000

Base 20.654300 0.00 157.50 0.00 93,101.85

22 Dec 2011 28 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

1,000.000 NJEA Local 20.630000 0.00 35.00 0.00 20,665.001.000000

Base 20.630000 0.00 35.00 0.00 20,665.00

27 Dec 2011 30 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

3,000.000 NJEA Local 20.385400 0.00 105.00 0.00 61,261.201.000000

Base 20.385400 0.00 105.00 0.00 61,261.20

27 Dec 2011 30 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

1,000.000 NJEA Local 20.500000 0.00 35.00 0.00 20,535.001.000000

Base 20.500000 0.00 35.00 0.00 20,535.00
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28 Dec 2011 OPEN USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

1,000.000 NJEA Local 20.300000 0.00 35.00 0.00 20,335.001.000000

Base 20.300000 0.00 35.00 0.00 20,335.00

28 Dec 2011 OPEN USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

2,600.000 NJEA Local 20.347800 0.00 91.00 0.00 52,995.281.000000

Base 20.347800 0.00 91.00 0.00 52,995.28

29 Dec 2011 OPEN USD/DTC 0.04KNIGHT EQUITY MARKETS L.P.

2,100.000 NJEA Local 20.736000 0.00 73.50 0.00 43,619.101.000000

Base 20.736000 0.00 73.50 0.00 43,619.10

40049J206 Total

3,360.50 0.000.00102,100.000 Local 2,095,041.04

Base 0.00 3,360.50 0.00 2,095,041.04

GDR40432G207 13 Dec 2011 20 Dec 2011 USD/EUR4 CREDIT SUISSE SECURITIES (USA) LLCHTC CORP   REG S GDR

65,725.000 NJEB Local 56.418800 0.00 0.00 0.00 3,708,125.631.000000

Base 56.418800 0.00 0.00 0.00 3,708,125.63

ISHARES MSCI EMERGIN464287234 20 Dec 2011 23 Dec 2011 USD/DTC 0.01SPENCER-WINSTON SECURITIES CORPISHARES MSCI EMERGING MARKETS

1,250,000.000 NJBD Local 37.668000 0.00 6,250.00 0.00 47,091,250.001.000000

Base 37.668000 0.00 6,250.00 0.00 47,091,250.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.01SPENCER-WINSTON SECURITIES CORP

1,250,000.000 NJBD Local 37.543400 0.00 6,250.00 0.00 46,935,500.001.000000

Base 37.543400 0.00 6,250.00 0.00 46,935,500.00

464287234 Total

12,500.00 0.000.002,500,000.000 Local 94,026,750.00

Base 0.00 12,500.00 0.00 94,026,750.00
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ADR NPV465562106 02 Dec 2011 07 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INCITAU UNIBANCO HLDNG PREF ADR

99,700.000 NJEM Local 18.664400 0.00 3,988.00 0.00 1,864,828.681.000000

Base 18.664400 0.00 3,988.00 0.00 1,864,828.68

05 Dec 2011 08 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

105,200.000 NJEM Local 19.057900 0.00 4,208.00 0.00 2,009,099.081.000000

Base 19.057900 0.00 4,208.00 0.00 2,009,099.08

06 Dec 2011 09 Dec 2011 USD/DTC 0.01GOLDMAN SACHS INTERNATIONAL

73,900.000 NJEM Local 18.831400 0.00 739.00 0.00 1,392,379.461.000000

Base 18.831400 0.00 739.00 0.00 1,392,379.46

15 Dec 2011 20 Dec 2011 USD/DTC 0.01BAIRD  ROBERT W. & COMPANY INCORPOR

54,000.000 NJEM Local 18.152200 0.00 540.00 0.00 980,758.801.000000

Base 18.152200 0.00 540.00 0.00 980,758.80

19 Dec 2011 22 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

31,200.000 NJEM Local 17.820000 0.00 312.00 0.00 556,296.001.000000

Base 17.820000 0.00 312.00 0.00 556,296.00

29 Dec 2011 OPEN USD/DTC 0.01BARCLAYS CAPITAL INC./LE

44,600.000 NJEM Local 18.286500 0.00 446.00 0.00 816,023.901.000000

Base 18.286500 0.00 446.00 0.00 816,023.90

465562106 Total

10,233.00 0.000.00408,600.000 Local 7,619,385.92

Base 0.00 10,233.00 0.00 7,619,385.92

PREFERENCE540472909 07 Dec 2011 USD/RU4 0.32UBS AG LONDONTRANSNEFT PFD

745.000 NJED Local 1,578.800000 0.00 235.24 0.00 1,176,441.241.000000

Base 1,578.800000 0.00 235.24 0.00 1,176,441.24
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07 Dec 2011 CANCEL USD/RU4 0.32UBS AG LONDON

-745.000 NJED Local 1,578.800000 0.00 -235.24 0.00 -1,176,441.241.000000

Base 1,578.800000 0.00 -235.24 0.00 -1,176,441.24

07 Dec 2011 16 Dec 2011 USD/RU4 0.324 BRUNSWICKWARBURG NOMINEES

745.000 NJED Local 1,578.800000 0.00 235.24 0.00 1,176,441.241.000000

Base 1,578.800000 0.00 235.24 0.00 1,176,441.24

540472909 Total

235.24 0.000.00745.000 Local 1,176,441.24

Base 0.00 235.24 0.00 1,176,441.24

DEPOSITORY RECEIPT669888109 12 Dec 2011 USD/EUR 0.04DEUTSCHE BANK SECURITIES INCNOVATEK OAO SPONS GDR REG S

2,282.000 NJEM Local 129.140000 0.00 91.28 0.00 294,788.761.000000

Base 129.140000 0.00 91.28 0.00 294,788.76

12 Dec 2011 CANCEL USD/EUR 0.04DEUTSCHE BANK SECURITIES INC

-2,282.000 NJEM Local 129.140000 0.00 -91.28 0.00 -294,788.761.000000

Base 129.140000 0.00 -91.28 0.00 -294,788.76

12 Dec 2011 15 Dec 2011 USD/EUR 0.04DEUTSCHE BANK SECURITIES INC

2,282.000 NJEM Local 129.140000 0.00 91.29 0.00 294,788.771.000000

Base 129.140000 0.00 91.29 0.00 294,788.77

22 Dec 2011 28 Dec 2011 USD/EUR 0.04MORGAN STANLEY CO INCORPORATED

3,605.000 NJEM Local 127.326799 0.00 144.20 0.00 459,157.311.000000

Base 127.326799 0.00 144.20 0.00 459,157.31

669888109 Total

235.49 0.000.005,887.000 Local 753,946.08

Base 0.00 235.49 0.00 753,946.08
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ADR RUB.025677862104 07 Dec 2011 12 Dec 2011 USD/DTC 0.01UBS AGLUKOIL OAO SPON ADR

27,348.000 NJED Local 53.456100 0.00 292.38 0.00 1,462,209.801.000000

Base 53.456100 0.00 292.38 0.00 1,462,209.80

GDR759470107 20 Dec 2011 23 Dec 2011 USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) LRELIANCE INDS SPONS GDR 144A

14,028.000 NJEM Local 27.460000 0.00 561.12 0.00 385,770.001.000000

Base 27.460000 0.00 561.12 0.00 385,770.00

COMMON STOCK83408W103 19 Dec 2011 22 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INCSOHU.COM INC

28,300.000 NJEM Local 47.956900 0.00 1,132.00 0.00 1,358,312.271.000000

Base 47.956900 0.00 1,132.00 0.00 1,358,312.27

22 Dec 2011 28 Dec 2011 USD/DTC 0.01J.P. MORGAN SECURITIES INC.

6,500.000 NJEM Local 50.544700 0.00 65.00 0.00 328,605.551.000000

Base 50.544700 0.00 65.00 0.00 328,605.55

23 Dec 2011 29 Dec 2011 USD/DTC 0.01J.P. MORGAN SECURITIES INC.

2,900.000 NJEM Local 51.659200 0.00 29.00 0.00 149,840.681.000000

Base 51.659200 0.00 29.00 0.00 149,840.68

29 Dec 2011 OPEN USD/DTC 0.04COWEN ANDCOMPANY, LLC

2,600.000 NJEM Local 49.579600 0.00 104.00 0.00 129,010.961.000000

Base 49.579600 0.00 104.00 0.00 129,010.96

30 Dec 2011 OPEN USD/DTC 0.04NOMURA SECURITIES INTERNATIONAL INC

2,500.000 NJEM Local 50.119100 0.00 100.00 0.00 125,397.751.000000

Base 50.119100 0.00 100.00 0.00 125,397.75

30 Dec 2011 OPEN USD/DTC 0.04RBC CAPITAL MARKETS

3,100.000 NJEM Local 49.985600 0.00 124.00 0.00 155,079.361.000000

Base 49.985600 0.00 124.00 0.00 155,079.36

83408W103 Total

1,554.00 0.000.0045,900.000 Local 2,246,246.57

Base 0.00 1,554.00 0.00 2,246,246.57
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ADR874039100 22 Dec 2011 28 Dec 2011 USD/DTC 0.01UBS SECURITIES LLCTAIWAN SEMICONDUCTOR SP ADR

71,700.000 NJEM Local 12.791800 0.00 717.00 0.00 917,889.061.000000

Base 12.791800 0.00 717.00 0.00 917,889.06

ADR881624209 12 Dec 2011 19 Dec 2011 USD/DTC 0.044 JPMORGAN SECURITIES INCTEVA PHARMACEUTICAL SP ADR

140,000.000 NJDE Local 40.764500 0.00 5,600.00 0.00 5,712,630.001.000000

Base 40.764500 0.00 5,600.00 0.00 5,712,630.00

15 Dec 2011 20 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

94,353.000 NJBU Local 42.148700 0.00 3,774.12 0.00 3,980,630.411.000000

Base 42.148700 0.00 3,774.12 0.00 3,980,630.41

881624209 Total

9,374.12 0.000.00234,353.000 Local 9,693,260.41

Base 0.00 9,374.12 0.00 9,693,260.41

SPONSORED GDR REG S91152Q206 02 Dec 2011 USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) LUNITED SPIRITS LTD

14,718.000 NJEM Local 6.994800 0.00 588.72 0.00 103,538.191.000000

Base 6.994800 0.00 588.72 0.00 103,538.19

02 Dec 2011 CANCEL USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) L

-14,718.000 NJEM Local 6.994800 0.00 -588.72 0.00 -103,538.191.000000

Base 6.994800 0.00 -588.72 0.00 -103,538.19

02 Dec 2011 07 Dec 2011 USD/EUR 0.03CREDIT SUISSE SECURITIES (EUROPE) L

14,718.000 NJEM Local 6.994800 0.00 441.54 0.00 103,391.011.000000

Base 6.994800 0.00 441.54 0.00 103,391.01

05 Dec 2011 USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) L

18,591.000 NJEM Local 7.062300 0.00 743.64 0.00 132,038.861.000000

Base 7.062300 0.00 743.64 0.00 132,038.86
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05 Dec 2011 CANCEL USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) L

-18,591.000 NJEM Local 7.062300 0.00 -743.64 0.00 -132,038.861.000000

Base 7.062300 0.00 -743.64 0.00 -132,038.86

05 Dec 2011 08 Dec 2011 USD/EUR 0.03CREDIT SUISSE SECURITIES (EUROPE) L

18,591.000 NJEM Local 7.062300 0.00 557.73 0.00 131,852.951.000000

Base 7.062300 0.00 557.73 0.00 131,852.95

07 Dec 2011 USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) L

17,407.000 NJEM Local 7.254800 0.00 696.28 0.00 126,980.581.000000

Base 7.254800 0.00 696.28 0.00 126,980.58

07 Dec 2011 CANCEL USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) L

-17,407.000 NJEM Local 7.254800 0.00 -696.28 0.00 -126,980.581.000000

Base 7.254800 0.00 -696.28 0.00 -126,980.58

07 Dec 2011 12 Dec 2011 USD/EUR 0.03CREDIT SUISSE SECURITIES (EUROPE) L

17,407.000 NJEM Local 7.254800 0.00 522.21 0.00 126,806.511.000000

Base 7.254800 0.00 522.21 0.00 126,806.51

08 Dec 2011 14 Dec 2011 USD/EUR 0.031 CREDIT SUISSE SECURITIES (EUROPE) L

31,445.000 NJEM Local 7.266300 0.00 943.35 0.00 229,432.151.000000

Base 7.266300 0.00 943.35 0.00 229,432.15

91152Q206 Total

2,464.83 0.000.0082,161.000 Local 591,482.62

Base 0.00 2,464.83 0.00 591,482.62

GDR91688E206 05 Dec 2011 08 Dec 2011 USD/EUR 0.06VTB BANK EUROPE PLCURALKALI SPON GDR REG S

36,703.000 NJED Local 38.461100 0.00 2,117.46 0.00 1,413,755.211.000000

Base 38.461100 0.00 2,117.46 0.00 1,413,755.21
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VANGUARD MSCI922042858 07 Dec 2011 12 Dec 2011 USD/DTC 0.01GOODE,A.C. & CO., INC.(CLR. THRU 44VANGUARD MSCI EMERGING MARKETS

300,000.000 NJBD Local 40.649100 0.00 3,000.00 0.00 12,197,730.001.000000

Base 40.649100 0.00 3,000.00 0.00 12,197,730.00

07 Dec 2011 12 Dec 2011 USD/DTC 0.01SANYO SECURITIES OF AMERICA (CLS 44

150,000.000 NJBD Local 40.680100 0.00 1,500.00 0.00 6,103,515.001.000000

Base 40.680100 0.00 1,500.00 0.00 6,103,515.00

07 Dec 2011 12 Dec 2011 USD/DTC 0.01AIELLO ZAPPALA AND COMPANY INC

750,000.000 NJBD Local 40.997900 0.00 3,750.00 0.00 30,752,175.001.000000

Base 40.997900 0.00 3,750.00 0.00 30,752,175.00

20 Dec 2011 23 Dec 2011 USD/DTC 0.01INSTINET LLC

1,250,000.000 NJBD Local 38.883400 0.00 6,250.00 0.00 48,610,500.001.000000

Base 38.883400 0.00 6,250.00 0.00 48,610,500.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.01INSTINET LLC

1,250,000.000 NJBD Local 37.897500 0.00 6,250.00 0.00 47,378,125.001.000000

Base 37.897500 0.00 6,250.00 0.00 47,378,125.00

922042858 Total

20,750.00 0.000.003,700,000.000 Local 145,042,045.00

Base 0.00 20,750.00 0.00 145,042,045.00

COMMON STOCKG27823106 13 Dec 2011 USD/DTCINTERFUNDTRANSFER DTC NONCASHDELPHI AUTOMOTIVE PLC

400,000.000 NJBU Local 22.000000 0.00 0.00 0.00 8,800,000.001.000000

Base 22.000000 0.00 0.00 0.00 8,800,000.00

13 Dec 2011 CANCEL USD/DTCINTERFUNDTRANSFER DTC NONCASH

-400,000.000 NJBU Local 22.000000 0.00 0.00 0.00 -8,800,000.001.000000

Base 22.000000 0.00 0.00 0.00 -8,800,000.00
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13 Dec 2011 16 Dec 2011 USD/DTC3 INTERFUNDTRANSFER

400,000.000 NJBU Local 22.000000 0.00 0.00 0.00 8,800,000.001.000000

Base 22.000000 0.00 0.00 0.00 8,800,000.00

G27823106 Total

0.00 0.000.00400,000.000 Local 8,800,000.00

Base 0.00 0.00 0.00 8,800,000.00

COMMON STOCK CHF15.H8817H100 08 Dec 2011 13 Dec 2011 USD/DTCDEUTSCHE BANK SECURITIES INCTRANSOCEAN LTD

125,500.000 NJDE Local 43.740300 0.00 0.00 0.00 5,489,407.651.000000

Base 43.740300 0.00 0.00 0.00 5,489,407.65

COMMON STOCK USD1.5L6388F110 08 Dec 2011 13 Dec 2011 USD/DTCDEUTSCHE BANK SECURITIES INCMILLICOM INTL CELLULAR S.A.

15,157.000 NJDE Local 103.131100 0.00 0.00 0.00 1,563,158.081.000000

Base 103.131100 0.00 0.00 0.00 1,563,158.08

US DOLLAR  Total

0.00Local7,875,589.000

0.00Base

0.00

0.00

65,281.47

65,281.47

290,019,167.48

290,019,167.48

EQUITY  Total

179,064,991.000
Base 0.00 486,701.37 1,316,786.56 2,095,073,411.73

PURCHASE Total
210,787,131.580

0.00 486,701.37 1,316,786.56 2,126,795,552.31Base
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
US DOLLAR

0.196% 31 Dec 209985749P9B9 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,009,070.850 NJEA Local 100.000000 0.00 0.00 0.00 1,009,070.851.000000

Base 100.000000 0.00 0.00 0.00 1,009,070.85

0.064% 31 Dec 209985749P9B9 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

105,192.620 NJEB Local 100.000000 0.00 0.00 0.00 105,192.621.000000

Base 100.000000 0.00 0.00 0.00 105,192.62

0.145% 31 Dec 209985749P9B9 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

746,512.440 NJED Local 100.000000 0.00 0.00 0.00 746,512.441.000000

Base 100.000000 0.00 0.00 0.00 746,512.44

0.120% 31 Dec 209985749P9B9 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

887,438.850 NJEA Local 100.000000 0.00 0.00 0.00 887,438.851.000000

Base 100.000000 0.00 0.00 0.00 887,438.85

0.148% 31 Dec 209985749P9B9 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,048,488.660 NJED Local 100.000000 0.00 0.00 0.00 1,048,488.661.000000

Base 100.000000 0.00 0.00 0.00 1,048,488.66

0.143% 31 Dec 209985749P9B9 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

832,460.440 NJEM Local 100.000000 0.00 0.00 0.00 832,460.441.000000

Base 100.000000 0.00 0.00 0.00 832,460.44

31 Dec 2099 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

3,103,579.360 NJEM Local 100.000000 0.00 0.00 0.00 3,103,579.361.000000

Base 100.000000 0.00 0.00 0.00 3,103,579.36
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Base Currency: USD - US DOLLAR

0.117% 31 Dec 209985749P9B9 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

389,272.880 NJEA Local 100.000000 0.00 0.00 0.00 389,272.881.000000

Base 100.000000 0.00 0.00 0.00 389,272.88

0.160% 31 Dec 209985749P9B9 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

2,088,738.240 NJEM Local 100.000000 0.00 0.00 0.00 2,088,738.241.000000

Base 100.000000 0.00 0.00 0.00 2,088,738.24

0.169% 31 Dec 209985749P9B9 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

3,364,819.450 NJEM Local 100.000000 0.00 0.00 0.00 3,364,819.451.000000

Base 100.000000 0.00 0.00 0.00 3,364,819.45

0.095% 31 Dec 209985749P9B9 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,152,494.620 NJEA Local 100.000000 0.00 0.00 0.00 1,152,494.621.000000

Base 100.000000 0.00 0.00 0.00 1,152,494.62

0.064% 31 Dec 209985749P9B9 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

803,835.610 NJEB Local 100.000000 0.00 0.00 0.00 803,835.611.000000

Base 100.000000 0.00 0.00 0.00 803,835.61

0.153% 31 Dec 209985749P9B9 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

2,107,530.550 NJED Local 100.000000 0.00 0.00 0.00 2,107,530.551.000000

Base 100.000000 0.00 0.00 0.00 2,107,530.55

0.178% 31 Dec 209985749P9B9 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

573,611.240 NJEM Local 100.000000 0.00 0.00 0.00 573,611.241.000000

Base 100.000000 0.00 0.00 0.00 573,611.24
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Base Currency: USD - US DOLLAR

0.095% 31 Dec 209985749P9B9 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

49,321.350 NJEA Local 100.000000 0.00 0.00 0.00 49,321.351.000000

Base 100.000000 0.00 0.00 0.00 49,321.35

31 Dec 2099 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST

693,739.190 NJEA Local 100.000000 0.00 0.00 0.00 693,739.191.000000

Base 100.000000 0.00 0.00 0.00 693,739.19

0.178% 31 Dec 209985749P9B9 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,330,615.930 NJEM Local 100.000000 0.00 0.00 0.00 1,330,615.931.000000

Base 100.000000 0.00 0.00 0.00 1,330,615.93

0.154% 31 Dec 209985749P9B9 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,164,445.260 NJED Local 100.000000 0.00 0.00 0.00 1,164,445.261.000000

Base 100.000000 0.00 0.00 0.00 1,164,445.26

0.155% 31 Dec 209985749P9B9 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

2,156,536.820 NJEM Local 100.000000 0.00 0.00 0.00 2,156,536.821.000000

Base 100.000000 0.00 0.00 0.00 2,156,536.82

0.095% 31 Dec 209985749P9B9 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

2,562,015.070 NJEA Local 100.000000 0.00 0.00 0.00 2,562,015.071.000000

Base 100.000000 0.00 0.00 0.00 2,562,015.07

0.101% 31 Dec 209985749P9B9 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

634,047.280 NJEA Local 100.000000 0.00 0.00 0.00 634,047.281.000000

Base 100.000000 0.00 0.00 0.00 634,047.28
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0.079% 31 Dec 209985749P9B9 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

3,686,972.220 NJEB Local 100.000000 0.00 0.00 0.00 3,686,972.221.000000

Base 100.000000 0.00 0.00 0.00 3,686,972.22

0.090% 31 Dec 209985749P9B9 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

293,603.510 NJEB Local 100.000000 0.00 0.00 0.00 293,603.511.000000

Base 100.000000 0.00 0.00 0.00 293,603.51

0.155% 31 Dec 209985749P9B9 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

247,522.200 NJEM Local 100.000000 0.00 0.00 0.00 247,522.201.000000

Base 100.000000 0.00 0.00 0.00 247,522.20

0.092% 31 Dec 209985749P9B9 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

112,237.290 NJEA Local 100.000000 0.00 0.00 0.00 112,237.291.000000

Base 100.000000 0.00 0.00 0.00 112,237.29

0.155% 31 Dec 209985749P9B9 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,342,056.880 NJEM Local 100.000000 0.00 0.00 0.00 1,342,056.881.000000

Base 100.000000 0.00 0.00 0.00 1,342,056.88

0.092% 31 Dec 209985749P9B9 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

191,561.260 NJEA Local 100.000000 0.00 0.00 0.00 191,561.261.000000

Base 100.000000 0.00 0.00 0.00 191,561.26

0.155% 31 Dec 209985749P9B9 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

4,814,521.990 NJEM Local 100.000000 0.00 0.00 0.00 4,814,521.991.000000

Base 100.000000 0.00 0.00 0.00 4,814,521.99
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Base Currency: USD - US DOLLAR

0.092% 31 Dec 209985749P9B9 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

374,828.290 NJEA Local 100.000000 0.00 0.00 0.00 374,828.291.000000

Base 100.000000 0.00 0.00 0.00 374,828.29

0.155% 31 Dec 209985749P9B9 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

1,190,340.590 NJEM Local 100.000000 0.00 0.00 0.00 1,190,340.591.000000

Base 100.000000 0.00 0.00 0.00 1,190,340.59

0.159% 31 Dec 209985749P9B9 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

166,440.790 NJEM Local 100.000000 0.00 0.00 0.00 166,440.791.000000

Base 100.000000 0.00 0.00 0.00 166,440.79

0.099% 31 Dec 209985749P9B9 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STR INSTL LIQUID RESVS

22,337.090 NJEA Local 100.000000 0.00 0.00 0.00 22,337.091.000000

Base 100.000000 0.00 0.00 0.00 22,337.09

85749P9B9 Total

0.00 0.000.0039,246,188.820 Local 39,246,188.82

Base 0.00 0.00 0.00 39,246,188.82

US DOLLAR  Total

0.00Local39,246,188.820

0.00Base

0.00

0.00

0.00

0.00

39,246,188.82

39,246,188.82

CASH EQUIVALENTS  Total

39,246,188.820
Base 0.00 0.00 0.00 39,246,188.82

EQUITY
AUSTRALIAN DOLLAR
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Base Currency: USD - US DOLLAR

COMMON STOCK NPV627791908 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCBILLABONG INTERNATIONAL LTD

48,000.000 NJBU Local 4.014700 0.00 0.00 0.00 192,705.600.979192

Base 4.100013 0.00 0.00 0.00 196,800.63

13 Dec 2011 16 Dec 2011 AUD/AU8INSTINET AUSTRALIA CLEARING SRVC PT

158,327.000 NJBU Local 3.844500 0.00 365.21 0.00 608,322.930.991719

Base 3.876602 0.00 368.26 0.00 613,402.52

627791908 Total

365.21 0.000.00206,327.000 Local 801,028.53

Base 0.00 368.26 0.00 810,203.15

COMMON STOCK NPV634926901 02 Dec 2011 19 Dec 2011 AUD/AU8MERGERFOSTER S GROUP LTD

266,454.000 NJDE Local 5.400000 0.00 0.00 0.00 1,438,851.600.974516

Base 5.541212 0.00 0.00 0.00 1,476,478.17

COMMON STOCK NPV663710002 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCNEWCREST MINING LTD

280,462.000 NJBU Local 33.541400 0.00 0.00 0.00 9,407,088.130.979192

Base 34.254161 0.00 0.00 0.00 9,606,990.39

08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)

95,838.000 NJBU Local 24.059306 0.00 0.00 0.00 2,305,795.811.165940

Base 20.635119 0.00 0.00 0.00 1,977,628.54

663710002 Total

0.00 0.000.00376,300.000 Local 11,712,883.94

Base 0.00 0.00 0.00 11,584,618.93

COMMON STOCK NPV670995901 13 Dec 2011 16 Dec 2011 AUD/AU8INSTINET AUSTRALIA CLEARING SRVC PTAMP LTD

213,015.000 NJBU Local 4.344800 0.00 555.30 0.00 924,952.270.991719

Base 4.381080 0.00 559.94 0.00 932,675.76
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Base Currency: USD - US DOLLAR

08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)

64,400.000 NJBU Local 7.111059 0.00 0.00 0.00 457,952.261.391451

Base 5.110535 0.00 0.00 0.00 329,118.48

670995901 Total

555.30 0.000.00277,415.000 Local 1,382,904.53

Base 0.00 559.94 0.00 1,261,794.24

COMMON STOCK NPV671574002 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCQBE INSURANCE GROUP LTD

75,432.000 NJBU Local 14.104800 0.00 0.00 0.00 1,063,953.270.979192

Base 14.404529 0.00 0.00 0.00 1,086,562.46

08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)

206,868.000 NJBU Local 18.650265 0.00 0.00 0.00 3,858,143.170.949703

Base 19.638006 0.00 0.00 0.00 4,062,475.20

671574002 Total

0.00 0.000.00282,300.000 Local 4,922,096.44

Base 0.00 0.00 0.00 5,149,037.66

COMMON STOCK NPV677670002 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCSANTOS LTD

1,316,900.000 NJBU Local 13.037800 0.00 0.00 0.00 17,169,478.820.979192

Base 13.314856 0.00 0.00 0.00 17,534,333.23

COMMON STOCK NPV697972008 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCWOODSIDE PETROLEUM LTD

6,831.000 NJBU Local 33.024300 0.00 0.00 0.00 225,588.990.979192

Base 33.726072 0.00 0.00 0.00 230,382.80

08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)

87,369.000 NJBU Local 44.457243 0.00 0.00 0.00 3,884,184.931.008687

Base 44.074351 0.00 0.00 0.00 3,850,732.04
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697972008 Total

0.00 0.000.0094,200.000 Local 4,109,773.92

Base 0.00 0.00 0.00 4,081,114.84

COMMON STOCK NPVB28YTC906 08 Dec 2011 13 Dec 2011 AUD/AU8DEUTSCHE BANK SECURITIES INCMACQUARIE GROUP LTD

340,574.000 NJBU Local 24.907500 0.00 0.00 0.00 8,482,846.910.979192

Base 25.436789 0.00 0.00 0.00 8,663,108.88

08 Dec 2011 08 Dec 2011 AUD/AU8ASSET TRANSFER (NON CASH)

129,826.000 NJBU Local 42.160509 0.00 0.00 0.00 5,473,530.271.057620

Base 39.863557 0.00 0.00 0.00 5,175,326.17

B28YTC906 Total

0.00 0.000.00470,400.000 Local 13,956,377.18

Base 0.00 0.00 0.00 13,838,435.05

AUSTRALIAN DOLLAR  Total

0.00Local3,290,296.000

0.00Base

0.00

0.00

920.51

928.20

55,493,394.96

55,736,015.27

BRAZILIAN REAL

PREFERENCE220015903 15 Dec 2011 20 Dec 2011 BRL/BR3 0.04J P MORGAN SECURITIES INCCIA PARANAENSE DE ENERGI PFB

9,600.000 NJEM Local 37.813400 0.00 780.47 125.24 362,102.931.861750

Base 20.310675 0.00 419.21 67.27 194,496.00

16 Dec 2011 21 Dec 2011 BRL/BR3 0.04J P MORGAN SECURITIES INC

3,600.000 NJEM Local 37.705800 0.00 291.84 46.83 135,402.211.849950

Base 20.382064 0.00 157.76 25.31 73,192.36
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Base Currency: USD - US DOLLAR

19 Dec 2011 22 Dec 2011 BRL/BR3 0.04J P MORGAN SECURITIES INC

9,800.000 NJEM Local 37.776200 0.00 795.94 127.72 369,283.101.865100

Base 20.254249 0.00 426.75 68.48 197,996.41

20 Dec 2011 23 Dec 2011 BRL/BR3 0.05J P MORGAN SECURITIES INC

6,200.000 NJEM Local 38.929500 0.00 518.93 83.27 240,760.701.840400

Base 21.152739 0.00 281.97 45.25 130,819.77

21 Dec 2011 26 Dec 2011 BRL/BR3 0.04J P MORGAN SECURITIES INC

9,800.000 NJEM Local 38.812400 0.00 817.78 131.23 379,412.511.857950

Base 20.889906 0.00 440.15 70.63 204,210.29

22 Dec 2011 27 Dec 2011 BRL/BR3 0.04J P MORGAN SECURITIES INC

4,300.000 NJEM Local 38.753500 0.00 358.28 57.49 166,224.281.857700

Base 20.861011 0.00 192.86 30.95 89,478.54

220015903 Total

3,563.24 571.780.0043,300.000 Local 1,653,185.73

Base 0.00 1,918.70 307.89 890,193.37

COMMON STOCK NPV232859900 06 Dec 2011 09 Dec 2011 BRL/BR3UBS AG LONDONBANCO DO BRASIL S.A.

66,300.000 NJED Local 24.235400 0.00 321.36 0.00 1,606,485.661.795000

Base 13.501616 0.00 179.03 0.00 894,978.08

15 Dec 2011 20 Dec 2011 BRL/BR3 0.03UBS AG LONDON

200,288.000 NJED Local 23.278400 0.00 11,655.96 1,608.52 4,649,119.701.861750

Base 12.503505 0.00 6,260.75 863.98 2,497,177.23

05 Dec 2011 08 Dec 2011 BRL/BR3 0.04UBS WARBURG LLC

249.000 NJEA Local 24.812100 0.00 18.53 0.00 6,159.681.781200

Base 13.929991 0.00 10.40 0.00 3,458.16
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232859900 Total

11,995.85 1,608.520.00266,837.000 Local 6,261,765.04

Base 0.00 6,450.18 863.98 3,395,613.47

COMMON STOCK NPVB04M7D902 01 Dec 2011 06 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLOFIBRIA CELULOSE SA

10,500.000 NJEM Local 13.918500 0.00 314.21 50.42 145,779.621.793050

Base 7.762472 0.00 175.24 28.12 81,302.60

02 Dec 2011 07 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

12,800.000 NJEM Local 13.500600 0.00 371.54 59.62 172,376.521.789750

Base 7.543288 0.00 207.59 33.31 96,313.18

05 Dec 2011 08 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

48,500.000 NJEM Local 13.811100 0.00 1,440.15 231.09 668,167.111.781200

Base 7.753818 0.00 808.53 129.74 375,121.89

06 Dec 2011 09 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

61,200.000 NJEM Local 13.896300 0.00 1,828.48 293.41 848,331.671.795000

Base 7.741671 0.00 1,018.65 163.46 472,608.17

07 Dec 2011 12 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

15,700.000 NJEM Local 14.091600 0.00 475.66 76.33 220,686.131.794150

Base 7.854193 0.00 265.12 42.54 123,003.17

12 Dec 2011 15 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

17,000.000 NJEM Local 13.437300 0.00 491.13 78.81 227,864.161.835750

Base 7.319788 0.00 267.54 42.93 124,125.92

13 Dec 2011 16 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

10,800.000 NJEM Local 13.709500 0.00 318.33 51.08 147,693.191.850800

Base 7.407337 0.00 172.00 27.60 79,799.65
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14 Dec 2011 19 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

10,400.000 NJEM Local 13.711700 0.00 306.59 49.20 142,245.891.879500

Base 7.295398 0.00 163.12 26.18 75,682.84

16 Dec 2011 21 Dec 2011 BRL/BR3 0.02HSBC BANKBRASIL SA BANCO MULTIPLO

13,000.000 NJEM Local 13.000000 0.00 363.35 58.30 168,578.351.849950

Base 7.027217 0.00 196.41 31.51 91,125.90

B04M7D902 Total

5,909.44 948.260.00199,900.000 Local 2,741,722.64

Base 0.00 3,274.20 525.39 1,519,083.32

COMMON STOCK NPVB0CGYD906 14 Dec 2011 19 Dec 2011 BRL/BR3 0.07J P MORGAN SECURITIES INCLOJAS RENNER S.A.

42,600.000 NJED Local 51.373300 0.00 5,471.26 755.03 2,182,276.291.879500

Base 27.333493 0.00 2,911.02 401.72 1,161,094.06

COMMON STOCK NPVB1Z8B6907 05 Dec 2011 08 Dec 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMREDECARD SA

1,500.000 NJEB Local 28.780900 0.00 43.17 14.89 43,113.291.781200

Base 16.158152 0.00 24.24 8.36 24,204.63

05 Dec 2011 08 Dec 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATED

83,900.000 NJEM Local 28.645500 0.00 5,167.22 829.16 2,397,361.071.781200

Base 16.082136 0.00 2,900.98 465.51 1,345,924.70

05 Dec 2011 08 Dec 2011 BRL/BR3 0.03GOLDMAN SACHS DO BRASIL CORRETORA

15,400.000 NJEM Local 28.900200 0.00 956.89 153.55 443,952.641.781200

Base 16.225129 0.00 537.22 86.21 249,243.57

13 Dec 2011 16 Dec 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATED

48,200.000 NJEM Local 28.356700 0.00 2,938.60 471.55 1,363,382.791.850800

Base 15.321321 0.00 1,587.75 254.78 736,645.12
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13 Dec 2011 16 Dec 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

1,500.000 NJEB Local 28.169900 0.00 42.26 14.58 42,198.011.850800

Base 15.220391 0.00 22.83 7.88 22,799.88

16 Dec 2011 21 Dec 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

1,500.000 NJEB Local 28.817600 0.00 43.23 14.91 43,168.261.849950

Base 15.577502 0.00 23.37 8.06 23,334.83

19 Dec 2011 22 Dec 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

3,900.000 NJEB Local 29.588000 0.00 115.39 39.81 115,238.001.865100

Base 15.864029 0.00 61.87 21.34 61,786.50

20 Dec 2011 23 Dec 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

2,500.000 NJEB Local 29.660200 0.00 74.15 25.58 74,050.771.840400

Base 16.116170 0.00 40.29 13.90 40,236.24

23 Dec 2011 28 Dec 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

2,100.000 NJEB Local 28.740400 0.00 60.35 20.82 60,273.671.861250

Base 15.441451 0.00 32.42 11.19 32,383.44

23 Dec 2011 28 Dec 2011 BRL/BR3 0.03HSBC BANKBRASIL SA BANCO MULTIPLO

35,300.000 NJEM Local 28.694500 0.00 2,177.77 349.46 1,010,388.621.861250

Base 15.416790 0.00 1,170.06 187.76 542,854.87

23 Dec 2011 28 Dec 2011 BRL/BR3 0.03BANCO ITAU SA

15,600.000 NJEM Local 28.721800 0.00 965.57 154.58 446,939.931.861250

Base 15.431457 0.00 518.78 83.05 240,128.91

23 Dec 2011 28 Dec 2011 BRL/BR3 0.03HSBC BANKBRASIL SA BANCO MULTIPLO

10,900.000 NJEM Local 28.543300 0.00 668.91 107.34 310,345.721.861250

Base 15.335554 0.00 359.39 57.67 166,740.48

27 Dec 2011 OPEN BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

700.000 NJEB Local 29.025900 0.00 20.32 7.01 20,290.801.859700

Base 15.607840 0.00 10.93 3.77 10,910.79



Prepared by State StreetPage 122

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Dec 2011 OPEN BRL/BR3 0.03HSBC BANKBRASIL SA BANCO MULTIPLO

16,100.000 NJEM Local 28.880200 0.00 999.69 160.42 463,811.111.859700

Base 15.529494 0.00 537.55 86.26 249,401.04

28 Dec 2011 OPEN BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

2,800.000 NJEB Local 29.102500 0.00 81.49 28.11 81,377.401.878750

Base 15.490353 0.00 43.37 14.96 43,314.65

28 Dec 2011 OPEN BRL/BR3 0.03BANCO PACTUAL S.A.

2,700.000 NJEM Local 29.049000 0.00 168.63 27.06 78,236.611.878750

Base 15.461876 0.00 89.76 14.40 41,642.91

28 Dec 2011 OPEN BRL/BR3 0.03HSBC BANKBRASIL SA BANCO MULTIPLO

8,800.000 NJEM Local 29.077500 0.00 550.16 88.28 255,243.561.878750

Base 15.477046 0.00 292.83 46.99 135,858.18

B1Z8B6907 Total

15,073.80 2,507.110.00253,400.000 Local 7,249,372.25

Base 0.00 8,253.64 1,372.09 3,967,410.74

COMMON STOCK NPVB614LY900 05 Dec 2011 08 Dec 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCIELO SA

1,600.000 NJEB Local 46.718200 0.00 74.75 25.79 74,648.581.781200

Base 26.228498 0.00 41.97 14.48 41,909.15

05 Dec 2011 08 Dec 2011 BRL/BR3 0.06MERRILL LYNCH PEIRCE FENNER AND S

3,400.000 NJEM Local 47.250400 0.00 345.40 55.42 160,250.541.781200

Base 26.527285 0.00 193.91 31.11 89,967.74

05 Dec 2011 08 Dec 2011 BRL/BR3 0.06BANCO ITAU SA

34,200.000 NJEM Local 46.741900 0.00 3,444.92 551.51 1,594,576.551.781200

Base 26.241803 0.00 1,934.04 309.63 895,226.00
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06 Dec 2011 09 Dec 2011 BRL/BR3 0.06BANCO ITAU SA

10,600.000 NJEM Local 47.152300 0.00 1,077.10 172.44 498,564.841.795000

Base 26.268691 0.00 600.06 96.07 277,752.00

06 Dec 2011 09 Dec 2011 BRL/BR3 0.06J P MORGAN SECURITIES INC

17,700.000 NJEM Local 47.280700 0.00 1,799.27 288.72 834,780.401.795000

Base 26.340223 0.00 1,002.38 160.85 465,058.72

13 Dec 2011 16 Dec 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

1,500.000 NJEB Local 46.893400 0.00 70.34 24.27 70,245.491.850800

Base 25.336827 0.00 38.01 13.11 37,954.12

13 Dec 2011 16 Dec 2011 BRL/BR3 0.01MERRILL LYNCH PEIRCE FENNER AND S

20,700.000 NJEM Local 46.790700 0.00 339.00 334.16 967,894.331.850800

Base 25.281338 0.00 183.16 180.55 522,959.98

16 Dec 2011 21 Dec 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

1,500.000 NJEB Local 46.824300 0.00 70.24 24.23 70,141.981.849950

Base 25.311117 0.00 37.97 13.10 37,915.61

19 Dec 2011 22 Dec 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

2,000.000 NJEB Local 47.734000 0.00 95.47 32.94 95,339.591.865100

Base 25.593266 0.00 51.19 17.66 51,117.68

20 Dec 2011 23 Dec 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

3,100.000 NJEB Local 47.812700 0.00 148.22 51.14 148,020.011.840400

Base 25.979515 0.00 80.54 27.79 80,428.17

23 Dec 2011 28 Dec 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

1,400.000 NJEB Local 48.137400 0.00 67.39 23.25 67,301.721.861250

Base 25.862942 0.00 36.21 12.49 36,159.42

28 Dec 2011 OPEN BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

900.000 NJEB Local 48.084200 0.00 43.28 14.93 43,217.571.878750

Base 25.593719 0.00 23.04 7.95 23,003.36
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B614LY900 Total

7,575.38 1,598.800.0098,600.000 Local 4,624,981.60

Base 0.00 4,222.48 884.79 2,559,451.95

BRAZILIAN REAL  Total

0.00Local904,637.000

0.00Base

7,989.50

4,355.86

49,588.97

27,030.22

24,713,303.55

13,492,846.91

CANADIAN DOLLAR

COMMON STOCK NPV00208D960 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCARC RESOURCES LTD

47,100.000 NJBU Local 25.904400 0.00 0.00 0.00 1,220,097.241.016550

Base 25.482662 0.00 0.00 0.00 1,200,233.38

COMMON STOCK NPV008916959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCAGRIUM INC

120,900.000 NJBU Local 71.319200 0.00 0.00 0.00 8,622,491.271.016550

Base 70.158084 0.00 0.00 0.00 8,482,112.31

09 Dec 2011 14 Dec 2011 CAD/CAN 0.02SCOTIA CAPITAL INC

100,000.000 NJBU Local 69.770800 0.00 2,000.00 0.00 6,975,080.001.022150

Base 68.258866 0.00 1,956.66 0.00 6,823,929.95

008916959 Total

2,000.00 0.000.00220,900.000 Local 15,597,571.27

Base 0.00 1,956.66 0.00 15,306,042.26

COMMON STOCK NPV05155C956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCAURICO GOLD INC

169,300.000 NJBU Local 9.230900 0.00 0.00 0.00 1,562,791.371.016550

Base 9.080616 0.00 0.00 0.00 1,537,348.26
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COMMON STOCK NPV067901959 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)BARRICK GOLD CORP

121,900.000 NJBU Local 47.173129 0.00 0.00 0.00 5,750,404.450.994503

Base 47.433886 0.00 0.00 0.00 5,782,190.73

COMMON STOCK NPV097751952 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCBOMBARDIER INC B

2,024,200.000 NJBU Local 3.666000 0.00 0.00 0.00 7,420,717.201.016550

Base 3.606315 0.00 0.00 0.00 7,299,903.79

09 Dec 2011 14 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

44,200.000 NJBU Local 3.686200 0.00 0.00 0.00 162,930.041.022150

Base 3.606320 0.00 0.00 0.00 159,399.34

097751952 Total

0.00 0.000.002,068,400.000 Local 7,583,647.24

Base 0.00 0.00 0.00 7,459,303.13

COMMON STOCK NPV09784Y959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCBONAVISTA ENERGY CORP

37,700.000 NJBU Local 26.483000 0.00 0.00 0.00 998,409.101.016550

Base 26.051842 0.00 0.00 0.00 982,154.44

COMMON STOCK NPV112585955 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)BROOKFIELD ASSET MANAGE CL A

13,300.000 NJBU Local 22.925235 0.00 0.00 0.00 304,905.631.059059

Base 21.646788 0.00 0.00 0.00 287,902.28

COMMON STOCK NPV124765959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCAE INC

100,300.000 NJBU Local 9.936300 0.00 0.00 0.00 996,610.891.016550

Base 9.774532 0.00 0.00 0.00 980,385.51

09 Dec 2011 14 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

39,200.000 NJBU Local 10.067500 0.00 0.00 0.00 394,646.001.022150

Base 9.849337 0.00 0.00 0.00 386,094.02
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12 Dec 2011 15 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

9,600.000 NJBU Local 9.999500 0.00 0.00 0.00 95,995.201.024650

Base 9.758942 0.00 0.00 0.00 93,685.84

124765959 Total

0.00 0.000.00149,100.000 Local 1,487,252.09

Base 0.00 0.00 0.00 1,460,165.37

COMMON STOCK NPV13321L959 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)CAMECO CORP

75,300.000 NJBU Local 26.712204 0.00 0.00 0.00 2,011,428.991.066642

Base 25.043278 0.00 0.00 0.00 1,885,758.87

COMMON STOCK NPV136069952 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCAN IMPERIAL BK OF COMMERCE

42,500.000 NJBU Local 71.667800 0.00 0.00 0.00 3,045,881.501.016550

Base 70.501008 0.00 0.00 0.00 2,996,292.85

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

60,985.000 NJBU Local 81.274746 0.00 0.00 0.00 4,956,540.400.958976

Base 84.751605 0.00 0.00 0.00 5,168,576.64

136069952 Total

0.00 0.000.00103,485.000 Local 8,002,421.90

Base 0.00 0.00 0.00 8,164,869.49

COMMON STOCK NPV136385952 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCANADIAN NATURAL RESOURCES

82,000.000 NJBU Local 37.370500 0.00 0.00 0.00 3,064,381.001.016550

Base 36.762087 0.00 0.00 0.00 3,014,491.17

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

137,118.000 NJBU Local 39.053257 0.00 0.00 0.00 5,354,904.520.990608

Base 39.423509 0.00 0.00 0.00 5,405,672.71
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136385952 Total

0.00 0.000.00219,118.000 Local 8,419,285.52

Base 0.00 0.00 0.00 8,420,163.88

COMMON STOCK NPV14068G955 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCAPSTONE MINING CORP

47,200.000 NJBU Local 2.989700 0.00 0.00 0.00 141,113.841.016550

Base 2.941026 0.00 0.00 0.00 138,816.43

COMMON STOCK NPV15101Q959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCELESTICA INC

18,900.000 NJBU Local 7.977800 0.00 0.00 0.00 150,780.421.016550

Base 7.847917 0.00 0.00 0.00 148,325.63

COMMON STOCK NPV15135U950 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCENOVUS ENERGY INC

81,200.000 NJBU Local 33.943200 0.00 0.00 0.00 2,756,187.831.016550

Base 33.390586 0.00 0.00 0.00 2,711,315.56

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

106,939.000 NJBU Local 32.285580 0.00 0.00 0.00 3,452,587.681.000167

Base 32.280194 0.00 0.00 0.00 3,452,011.68

15135U950 Total

0.00 0.000.00188,139.000 Local 6,208,775.51

Base 0.00 0.00 0.00 6,163,327.24

COMMON STOCK NPV22576C952 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)CRESCENT POINT ENERGY CORP

18,900.000 NJBU Local 40.002676 0.00 0.00 0.00 756,050.591.010618

Base 39.582395 0.00 0.00 0.00 748,107.28

COMMON STOCK NPV292505955 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)ENCANA CORP

128,900.000 NJBU Local 29.671492 0.00 0.00 0.00 3,824,655.420.984570

Base 30.136500 0.00 0.00 0.00 3,884,594.89
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COMMON STOCK NPV303901953 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCFAIRFAX FINANCIAL HLDGS LTD

1,500.000 NJBU Local 408.854300 0.00 0.00 0.00 613,281.451.016550

Base 402.197924 0.00 0.00 0.00 603,296.89

COMMON STOCK NPV335934956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCFIRST QUANTUM MINERALS LTD

28,200.000 NJBU Local 19.841000 0.00 0.00 0.00 559,516.201.016550

Base 19.517977 0.00 0.00 0.00 550,406.96

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

145,454.000 NJBU Local 22.414291 0.00 0.00 0.00 3,260,248.310.987322

Base 22.702119 0.00 0.00 0.00 3,302,114.11

335934956 Total

0.00 0.000.00173,654.000 Local 3,819,764.51

Base 0.00 0.00 0.00 3,852,521.07

COMMON STOCK NPV380956953 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCGOLDCORP INC

43,100.000 NJBU Local 51.591600 0.00 0.00 0.00 2,223,597.961.016550

Base 50.751660 0.00 0.00 0.00 2,187,396.55

16 Dec 2011 21 Dec 2011 CAD/CANMERRILL LYNCH CANADA INC

163,765.000 NJBU Local 47.987100 0.00 818.83 0.00 7,857,788.591.036050

Base 46.317359 0.00 790.34 0.00 7,584,371.98

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

96,750.000 NJBU Local 47.282739 0.00 0.00 0.00 4,574,605.030.983300

Base 48.085751 0.00 0.00 0.00 4,652,296.42

380956953 Total

818.83 0.000.00303,615.000 Local 14,655,991.58

Base 0.00 790.34 0.00 14,424,064.95
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COMMON STOCK NPV39945C950 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCCGI GROUP INC   CLASS A

68,200.000 NJBU Local 18.789500 0.00 0.00 0.00 1,281,443.891.016550

Base 18.483596 0.00 0.00 0.00 1,260,581.27

COMMON STOCK NPV448055954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCHUSKY ENERGY INC

37,700.000 NJBU Local 24.780800 0.00 0.00 0.00 934,236.161.016550

Base 24.377355 0.00 0.00 0.00 919,026.28

COMMON STOCK NPV449586957 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCIGM FINANCIAL INC

5,700.000 NJBU Local 45.042100 0.00 0.00 0.00 256,739.971.016550

Base 44.308790 0.00 0.00 0.00 252,560.10

COMMON STOCK NPV450913959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCIAMGOLD CORP

29,700.000 NJBU Local 19.241100 0.00 0.00 0.00 571,460.671.016550

Base 18.927844 0.00 0.00 0.00 562,156.97

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

158,387.000 NJBU Local 20.067552 0.00 0.00 0.00 3,178,439.380.995584

Base 20.156568 0.00 0.00 0.00 3,192,538.40

450913959 Total

0.00 0.000.00188,087.000 Local 3,749,900.05

Base 0.00 0.00 0.00 3,754,695.37

COMMON STOCK NPV45823T957 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCINTACT FINANCIAL CORP

20,800.000 NJBU Local 57.174300 0.00 0.00 0.00 1,189,225.431.016550

Base 56.243471 0.00 0.00 0.00 1,169,864.18

COMMON STOCK NPV496902958 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)KINROSS GOLD CORP

82,100.000 NJBU Local 15.749572 0.00 0.00 0.00 1,293,039.930.971556

Base 16.210672 0.00 0.00 0.00 1,330,896.23
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COMMON STOCK NPV550372957 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCLUNDIN MINING CORP

717,700.000 NJBU Local 4.132300 0.00 0.00 0.00 2,965,751.711.016550

Base 4.065024 0.00 0.00 0.00 2,917,467.62

COMMON STOCK552704959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCMEG ENERGY CORP

37,700.000 NJBU Local 43.238300 0.00 0.00 0.00 1,630,083.901.016550

Base 42.534356 0.00 0.00 0.00 1,603,545.23

COMMON STOCK NPV559222955 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)MAGNA INTERNATIONAL INC

17,000.000 NJBU Local 39.662164 0.00 0.00 0.00 674,256.801.031039

Base 38.468153 0.00 0.00 0.00 653,958.62

COMMON STOCK NPV65334H953 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)NEXEN INC

94,100.000 NJBU Local 22.010666 0.00 0.00 0.00 2,071,203.751.038289

Base 21.198985 0.00 0.00 0.00 1,994,824.56

COMMON STOCK65563C956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCNORDION INC

5,700.000 NJBU Local 9.141100 0.00 0.00 0.00 52,104.271.016550

Base 8.992278 0.00 0.00 0.00 51,255.98

09 Dec 2011 14 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

5,700.000 NJBU Local 9.132300 0.00 0.00 0.00 52,054.111.022150

Base 8.934403 0.00 0.00 0.00 50,926.10

65563C956 Total

0.00 0.000.0011,400.000 Local 104,158.38

Base 0.00 0.00 0.00 102,182.08

COMMON STOCK NPV68272K954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCONEX CORPORATION

56,000.000 NJBU Local 34.310700 0.00 0.00 0.00 1,921,399.201.016550

Base 33.752103 0.00 0.00 0.00 1,890,117.75
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09 Dec 2011 14 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

34,200.000 NJBU Local 33.997000 0.00 0.00 0.00 1,162,697.391.022150

Base 33.260285 0.00 0.00 0.00 1,137,501.73

12 Dec 2011 15 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

51,900.000 NJBU Local 32.949500 0.00 0.00 0.00 1,710,079.051.024650

Base 32.156834 0.00 0.00 0.00 1,668,939.69

13 Dec 2011 16 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

8,500.000 NJBU Local 33.101500 0.00 0.00 0.00 281,362.751.029350

Base 32.157672 0.00 0.00 0.00 273,340.21

68272K954 Total

0.00 0.000.00150,600.000 Local 5,075,538.39

Base 0.00 0.00 0.00 4,969,899.38

COMMON STOCK NPV683715957 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCOPEN TEXT CORP

13,300.000 NJBU Local 55.466000 0.00 0.00 0.00 737,697.801.016550

Base 54.562983 0.00 0.00 0.00 725,687.67

COMMON STOCK NPV697900959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCPAN AMERICAN SILVER CORP

56,500.000 NJBU Local 24.708000 0.00 0.00 0.00 1,396,002.001.016550

Base 24.305740 0.00 0.00 0.00 1,373,274.31

COMMON STOCK NPV71673R958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCPETROMINERALES LTD

7,000.000 NJBU Local 15.953100 0.00 0.00 0.00 111,671.701.016550

Base 15.693375 0.00 0.00 0.00 109,853.62

COMMON STOCK NPV73755L958 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)POTASH CORP OF SASKATCHEWAN

115,800.000 NJBU Local 52.524462 0.00 0.00 0.00 6,082,332.790.984381

Base 53.357862 0.00 0.00 0.00 6,178,840.51
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COMMON STOCK74022D936 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCPRECISION DRILLING CORP

28,300.000 NJBU Local 10.763500 0.00 0.00 0.00 304,607.051.016550

Base 10.588264 0.00 0.00 0.00 299,647.88

COMMON STOCK NPV74733X965 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCQUADRA FNX MINING LTD

231,500.000 NJBU Local 15.701700 0.00 0.00 0.00 3,634,943.541.016550

Base 15.446068 0.00 0.00 0.00 3,575,764.64

09 Dec 2011 14 Dec 2011 CAD/CAN 0.01BANK OF MONTREAL

300,000.000 NJBU Local 15.679500 0.00 4,500.00 0.00 4,699,350.001.022150

Base 15.339725 0.00 4,402.48 0.00 4,597,515.04

15 Dec 2011 20 Dec 2011 CAD/CAN 0.02CIBC WORLD MKTS INC

68,500.000 NJBU Local 15.354400 0.00 1,370.00 0.00 1,050,406.391.036150

Base 14.818704 0.00 1,322.20 0.00 1,013,759.00

16 Dec 2011 21 Dec 2011 CAD/CAN 0.01ROYAL BANK OF SCOTLAND PLC

250,000.000 NJBU Local 15.282400 0.00 2,500.00 0.00 3,818,100.001.036050

Base 14.750639 0.00 2,413.01 0.00 3,685,246.85

20 Dec 2011 23 Dec 2011 CAD/CAN 0.01CIBC WORLD MKTS INC

150,000.000 NJBU Local 15.008700 0.00 1,500.00 0.00 2,249,805.001.028100

Base 14.598483 0.00 1,459.00 0.00 2,188,313.39

74733X965 Total

9,870.00 0.000.001,000,000.000 Local 15,452,604.93

Base 0.00 9,596.69 0.00 15,060,598.92

COMMON STOCK NPV780087953 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCROYAL BANK OF CANADA

83,800.000 NJBU Local 48.917300 0.00 0.00 0.00 4,099,269.741.016550

Base 48.120899 0.00 0.00 0.00 4,032,531.35
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08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

257,621.000 NJBU Local 53.869242 0.00 0.00 0.00 13,877,848.171.014697

Base 53.088980 0.00 0.00 0.00 13,676,836.26

780087953 Total

0.00 0.000.00341,421.000 Local 17,977,117.91

Base 0.00 0.00 0.00 17,709,367.61

COMMON STOCK NPV82028K952 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)SHAW COMMUNICATIONS INC B

58,600.000 NJBU Local 20.280105 0.00 0.00 0.00 1,188,414.161.040847

Base 19.484228 0.00 0.00 0.00 1,141,775.78

COMMON STOCK NPV82509W954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCSHOPPERS DRUG MART CORP

51,800.000 NJBU Local 43.004300 0.00 0.00 0.00 2,227,622.741.016550

Base 42.304166 0.00 0.00 0.00 2,191,355.80

COMMON STOCK NPV844375956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCSOUTHGOBI RESOURCES LTD

20,400.000 NJBU Local 7.086500 0.00 0.00 0.00 144,564.601.016550

Base 6.971128 0.00 0.00 0.00 142,211.01

09 Dec 2011 14 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

37,200.000 NJBU Local 7.125400 0.00 0.00 0.00 265,064.881.022150

Base 6.970993 0.00 0.00 0.00 259,320.92

12 Dec 2011 15 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

32,300.000 NJBU Local 6.557200 0.00 0.00 0.00 211,797.561.024650

Base 6.399453 0.00 0.00 0.00 206,702.35

13 Dec 2011 16 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INC

23,400.000 NJBU Local 6.496100 0.00 0.00 0.00 152,008.741.029350

Base 6.310876 0.00 0.00 0.00 147,674.49
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844375956 Total

0.00 0.000.00113,300.000 Local 773,435.78

Base 0.00 0.00 0.00 755,908.77

COMMON STOCK NPV866796956 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)SUN LIFE FINANCIAL INC

44,700.000 NJBU Local 32.087149 0.00 0.00 0.00 1,434,295.581.002992

Base 31.991417 0.00 0.00 0.00 1,430,016.35

COMMON STOCK NPV867224958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCSUNCOR ENERGY INC

305,500.000 NJBU Local 29.870200 0.00 0.00 0.00 9,125,346.091.016550

Base 29.383897 0.00 0.00 0.00 8,976,780.37

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

104,544.000 NJBU Local 37.075049 0.00 0.00 0.00 3,875,974.000.988761

Base 37.496472 0.00 0.00 0.00 3,920,031.23

867224958 Total

0.00 0.000.00410,044.000 Local 13,001,320.09

Base 0.00 0.00 0.00 12,896,811.60

COMMON STOCK NPV87261X959 08 Dec 2011 15 Dec 2011 CAD/CAN2 DEUTSCHE BANK SECURITIES INCTMX GROUP INC

7,600.000 NJBU Local 42.608600 0.00 0.00 0.00 323,825.361.016550

Base 41.914908 0.00 0.00 0.00 318,553.30

COMMON STOCK NPV87425E954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTALISMAN ENERGY INC

272,800.000 NJBU Local 12.790800 0.00 0.00 0.00 3,489,330.241.016550

Base 12.582559 0.00 0.00 0.00 3,432,522.00

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

244,346.000 NJBU Local 19.521481 0.00 0.00 0.00 4,769,995.920.985783

Base 19.803023 0.00 0.00 0.00 4,838,789.62
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87425E954 Total

0.00 0.000.00517,146.000 Local 8,259,326.16

Base 0.00 0.00 0.00 8,271,311.62

COMMON STOCK NPV878742956 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTECK RESOURCES LTD CLS B

175,500.000 NJBU Local 37.825000 0.00 0.00 0.00 6,638,287.501.016550

Base 37.209188 0.00 0.00 0.00 6,530,212.48

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

87,836.000 NJBU Local 45.515814 0.00 0.00 0.00 3,997,927.040.980892

Base 46.402461 0.00 0.00 0.00 4,075,806.56

878742956 Total

0.00 0.000.00263,336.000 Local 10,636,214.54

Base 0.00 0.00 0.00 10,606,019.04

COMMON STOCK NPV884768953 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTHOMPSON CREEK METALS CO INC

45,200.000 NJBU Local 7.175300 0.00 0.00 0.00 324,323.561.016550

Base 7.058482 0.00 0.00 0.00 319,043.39

COMMON STOCK NPV88706M954 08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)TIM HORTONS INC

26,800.000 NJBU Local 35.560147 0.00 0.00 0.00 953,011.961.019861

Base 34.867646 0.00 0.00 0.00 934,452.94

COMMON STOCK NPV891160954 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTORONTO DOMINION BANK

168,400.000 NJBU Local 73.037200 0.00 0.00 0.00 12,299,464.481.016550

Base 71.848114 0.00 0.00 0.00 12,099,222.35

08 Dec 2011 08 Dec 2011 CAD/CANASSET TRANSFER (NON CASH)

113,719.000 NJBU Local 77.293374 0.00 0.00 0.00 8,789,725.230.996765

Base 77.544250 0.00 0.00 0.00 8,818,254.58
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891160954 Total

0.00 0.000.00282,119.000 Local 21,089,189.71

Base 0.00 0.00 0.00 20,917,476.93

COMMON STOCK NPV89353D958 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCTRANSCANADA CORP

56,500.000 NJBU Local 42.538100 0.00 0.00 0.00 2,403,402.641.016550

Base 41.845556 0.00 0.00 0.00 2,364,273.91

COMMON STOCK NPV92849T959 08 Dec 2011 13 Dec 2011 CAD/CANDEUTSCHE BANK SECURITIES INCVITERRA INC

84,700.000 NJBU Local 10.366800 0.00 0.00 0.00 878,067.961.016550

Base 10.198023 0.00 0.00 0.00 863,772.52

16 Dec 2011 21 Dec 2011 CAD/CAN 0.02CIBC WORLD MKTS INC

80,000.000 NJBU Local 10.577400 0.00 1,600.00 0.00 844,592.001.036050

Base 10.209353 0.00 1,544.33 0.00 815,203.90

92849T959 Total

1,600.00 0.000.00164,700.000 Local 1,722,659.96

Base 0.00 1,544.33 0.00 1,678,976.42

CANADIAN DOLLAR  Total

0.00Local9,141,664.000

0.00Base

0.00

0.00

14,288.83

13,888.02

210,733,282.90

208,661,933.76

CHILEAN PESO

COMMON STOCK NPV229935903 01 Dec 2011 08 Dec 2011 CLP/CL23 UBS AG LONDONEMPRESA NACIONAL DE ELECTRIC

110,564.000 NJED Local 777.852004 0.00 43,001.00 0.00 85,959,428.00515.350000

Base 1.509366 0.00 83.44 0.00 166,798.15
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02 Dec 2011 06 Dec 2011 CLP/CL2UBS AG LONDON

74,481.000 NJED Local 781.133994 0.00 29,090.00 0.00 58,150,551.00513.750000

Base 1.520455 0.00 56.62 0.00 113,188.42

05 Dec 2011 07 Dec 2011 CLP/CL2UBS AG LONDON

78,426.000 NJED Local 774.105003 0.00 30,355.00 0.00 60,679,604.00514.250000

Base 1.505309 0.00 59.03 0.00 117,996.31

06 Dec 2011 09 Dec 2011 CLP/CL2UBS AG LONDON

17,241.000 NJED Local 767.539992 0.00 6,617.00 0.00 13,226,540.00512.450000

Base 1.497785 0.00 12.91 0.00 25,810.40

229935903 Total

109,063.00 0.000.00280,712.000 Local 218,016,123.00

Base 0.00 212.00 0.00 423,793.28

CHILEAN PESO  Total

0.00Local280,712.000

0.00Base

0.00

0.00

109,063.00

212.00

218,016,123.00

423,793.28

CZECH KORUNA

COMMON STOCK451944904 09 Dec 2011 14 Dec 2011 CZK/CZ1 0.51UBS AGKOMERCNI BANKA AS

600.000 NJEA Local 3,207.500000 0.00 5,773.50 0.00 1,918,726.5019.032950

Base 168.523534 0.00 303.34 0.00 100,810.78

09 Dec 2011 14 Dec 2011 CZK/CZ1 0.51GOLDMAN SACHS + CO

3,000.000 NJEA Local 3,208.163300 0.00 28,873.47 0.00 9,595,616.4319.032950

Base 168.558384 0.00 1,517.03 0.00 504,158.13

12 Dec 2011 15 Dec 2011 CZK/CZ1 0.49JP MORGANSECURITIES LIMITED

400.000 NJEA Local 3,180.000000 0.00 3,816.00 0.00 1,268,184.0019.413950

Base 163.799742 0.00 196.56 0.00 65,323.34
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13 Dec 2011 16 Dec 2011 CZK/CZ1 0.48GOLDMAN SACHS INTERNATIONAL

400.000 NJEA Local 3,149.000000 0.00 3,778.80 0.00 1,255,821.2019.601550

Base 160.650561 0.00 192.78 0.00 64,067.44

14 Dec 2011 19 Dec 2011 CZK/CZ1 0.48GOLDMAN SACHS + CO

900.000 NJEA Local 3,150.000000 0.00 8,505.00 0.00 2,826,495.0019.792700

Base 159.149585 0.00 429.70 0.00 142,804.92

14 Dec 2011 19 Dec 2011 CZK/CZ1 0.48WOOD AND COMPANY

100.000 NJEA Local 3,161.000000 0.00 948.30 0.00 315,151.7019.792700

Base 159.705346 0.00 47.91 0.00 15,922.62

15 Dec 2011 20 Dec 2011 CZK/CZ1 0.48UBS AG

900.000 NJEA Local 3,140.000000 0.00 8,478.00 0.00 2,817,522.0019.585300

Base 160.324325 0.00 432.88 0.00 143,859.02

15 Dec 2011 20 Dec 2011 CZK/CZ1 0.48WOOD AND COMPANY

700.000 NJEA Local 3,122.228400 0.00 6,556.68 0.00 2,179,003.2019.585300

Base 159.416930 0.00 334.78 0.00 111,257.08

20 Dec 2011 23 Dec 2011 CZK/CZ1 0.48WOOD AND COMPANY

500.000 NJEA Local 3,149.667300 0.00 4,724.50 0.00 1,570,109.1519.484000

Base 161.654039 0.00 242.48 0.00 80,584.54

20 Dec 2011 23 Dec 2011 CZK/CZ1 0.48UBS AG

6,100.000 NJEA Local 3,140.000000 0.00 57,462.00 0.00 19,096,538.0019.484000

Base 161.157873 0.00 2,949.19 0.00 980,113.84

21 Dec 2011 27 Dec 2011 CZK/CZ1 0.49WOOD AND COMPANY

1,200.000 NJEA Local 3,196.786900 0.00 11,508.43 0.00 3,824,635.8519.618700

Base 162.945909 0.00 586.61 0.00 194,948.49

22 Dec 2011 28 Dec 2011 CZK/CZ1 0.49WOOD AND COMPANY

443.000 NJEA Local 3,199.772889 0.00 4,252.50 0.00 1,413,246.8919.637200

Base 162.944457 0.00 216.55 0.00 71,967.84
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451944904 Total

144,677.18 0.000.0015,243.000 Local 48,081,049.92

Base 0.00 7,449.81 0.00 2,475,818.04

COMMON STOCK527256903 09 Dec 2011 14 Dec 2011 CZK/CZ1 0.06GOLDMAN SACHS + COTELEFONICA CZECH REPUBLIC AS

13,100.000 NJEA Local 376.840900 0.00 14,809.85 0.00 4,921,805.9419.032950

Base 19.799395 0.00 778.12 0.00 258,593.96

09 Dec 2011 14 Dec 2011 CZK/CZ1 0.06JP MORGANSECURITIES LIMITED

1,600.000 NJEA Local 375.404600 0.00 1,801.94 0.00 598,845.4219.032950

Base 19.723931 0.00 94.67 0.00 31,463.62

12 Dec 2011 15 Dec 2011 CZK/CZ1 0.06WOOD AND COMPANY

5,000.000 NJEA Local 373.000000 0.00 5,595.00 0.00 1,859,405.0019.413950

Base 19.212989 0.00 288.19 0.00 95,776.75

13 Dec 2011 16 Dec 2011 CZK/CZ1 0.06GOLDMAN SACHS + CO

4,500.000 NJEA Local 373.000000 0.00 5,035.50 0.00 1,673,464.5019.601550

Base 19.029107 0.00 256.89 0.00 85,374.09

13 Dec 2011 16 Dec 2011 CZK/CZ1 0.06WOOD AND COMPANY

6,500.000 NJEA Local 373.727300 0.00 7,287.68 0.00 2,421,939.7719.601550

Base 19.066212 0.00 371.79 0.00 123,558.58

14 Dec 2011 19 Dec 2011 CZK/CZ1 0.06WOOD AND COMPANY

1,800.000 NJEA Local 374.000000 0.00 2,019.60 0.00 671,180.4019.792700

Base 18.895856 0.00 102.04 0.00 33,910.50

15 Dec 2011 20 Dec 2011 CZK/CZ1 0.06WOOD AND COMPANY

6,000.000 NJEA Local 374.300000 0.00 6,737.40 0.00 2,239,062.6019.585300

Base 19.111272 0.00 344.00 0.00 114,323.63
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16 Dec 2011 21 Dec 2011 CZK/CZ1 0.06GOLDMAN SACHS + CO

11,900.000 NJEA Local 375.000000 0.00 13,387.50 0.00 4,449,112.5019.437050

Base 19.293051 0.00 688.76 0.00 228,898.55

19 Dec 2011 22 Dec 2011 CZK/CZ1 0.06WOOD AND COMPANY

2,100.000 NJEA Local 378.000000 0.00 2,381.40 0.00 791,418.6019.479950

Base 19.404567 0.00 122.25 0.00 40,627.34

20 Dec 2011 23 Dec 2011 CZK/CZ1 0.06WOOD AND COMPANY

1,500.000 NJEA Local 379.000000 0.00 1,705.50 0.00 566,794.5019.484000

Base 19.451858 0.00 87.53 0.00 29,090.25

21 Dec 2011 27 Dec 2011 CZK/CZ1 0.06JP MORGANSECURITIES LIMITED

6,000.000 NJEA Local 377.000000 0.00 6,786.00 0.00 2,255,214.0019.618700

Base 19.216360 0.00 345.89 0.00 114,952.26

22 Dec 2011 28 Dec 2011 CZK/CZ1 0.06JP MORGANSECURITIES LIMITED

7,500.000 NJEA Local 375.000000 0.00 8,437.50 0.00 2,804,062.5019.637200

Base 19.096409 0.00 429.67 0.00 142,793.40

23 Dec 2011 29 Dec 2011 CZK/CZ1 0.06JP MORGANSECURITIES LIMITED

600.000 NJEA Local 375.000000 0.00 675.00 0.00 224,325.0019.781050

Base 18.957538 0.00 34.12 0.00 11,340.40

27 Dec 2011 30 Dec 2011 CZK/CZ1 0.06GOLDMAN SACHS + CO

6,000.000 NJEA Local 375.000000 0.00 6,750.00 0.00 2,243,250.0019.738300

Base 18.998597 0.00 341.97 0.00 113,649.61

28 Dec 2011 OPEN CZK/CZ1 0.06WOOD AND COMPANY

2,500.000 NJEA Local 379.000000 0.00 2,842.50 0.00 944,657.5019.912350

Base 19.033414 0.00 142.75 0.00 47,440.78

30 Dec 2011 OPEN CZK/CZ1 0.06WOOD AND COMPANY

2,000.000 NJEA Local 382.087500 0.00 2,292.53 0.00 761,882.4719.645300

Base 19.449308 0.00 116.70 0.00 38,781.92
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

527256903 Total

88,544.90 0.000.0078,600.000 Local 29,426,420.70

Base 0.00 4,545.34 0.00 1,510,575.64

CZECH KORUNA  Total

0.00Local93,843.000

0.00Base

0.00

0.00

233,222.08

11,995.15

77,507,470.62

3,986,393.68

DANISH KRONE

COMMON STOCK DKK20.416921005 08 Dec 2011 13 Dec 2011 DKK/DK2DEUTSCHE BANK SECURITIES INCCARLSBERG AS B

58,091.000 NJBU Local 405.178500 0.00 0.00 0.00 23,537,224.235.585750

Base 72.537887 0.00 0.00 0.00 4,213,798.37

08 Dec 2011 08 Dec 2011 DKK/DK2ASSET TRANSFER (NON CASH)

40,309.000 NJBU Local 547.441340 0.00 0.00 0.00 22,066,813.005.228838

Base 104.696549 0.00 0.00 0.00 4,220,213.21

416921005 Total

0.00 0.000.0098,400.000 Local 45,604,037.23

Base 0.00 0.00 0.00 8,434,011.58

COMMON STOCK DKK20.526357900 08 Dec 2011 13 Dec 2011 DKK/DK2DEUTSCHE BANK SECURITIES INCFLSMIDTH + CO A/S

103,500.000 NJBU Local 341.424100 0.00 0.00 0.00 35,337,394.355.585750

Base 61.124128 0.00 0.00 0.00 6,326,347.29

13 Dec 2011 16 Dec 2011 DKK/DK2 0.09SVENSKA HANDELSBANKEN

84,180.000 NJBU Local 325.482800 0.00 41,098.71 0.00 27,358,043.395.681750

Base 57.285660 0.00 7,233.46 0.00 4,815,073.42
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

14 Dec 2011 19 Dec 2011 DKK/DK2 0.08SVENSKA HANDELSBANKEN

59,000.000 NJBU Local 318.724600 0.00 28,207.13 0.00 18,776,544.275.738550

Base 55.540964 0.00 4,915.38 0.00 3,272,001.51

15 Dec 2011 20 Dec 2011 DKK/DK2 0.08SVENSKA HANDELSBANKEN

116,000.000 NJBU Local 309.079900 0.00 53,779.90 0.00 35,799,488.505.718150

Base 54.052430 0.00 9,405.12 0.00 6,260,676.70

16 Dec 2011 21 Dec 2011 DKK/DK2 0.08SVENSKA HANDELSBANKEN

43,000.000 NJBU Local 307.691200 0.00 19,846.08 0.00 13,210,875.525.697800

Base 54.001755 0.00 3,483.11 0.00 2,318,592.35

16 Dec 2011 21 Dec 2011 DKK/DK2 0.08CARNEGIE BK

41,000.000 NJBU Local 304.462800 0.00 18,724.46 0.00 12,464,250.345.697800

Base 53.435150 0.00 3,286.26 0.00 2,187,554.91

526357900 Total

161,656.28 0.000.00446,680.000 Local 142,946,596.37

Base 0.00 28,323.33 0.00 25,180,246.18

COMMON STOCK DKK1.B1WT5G909 08 Dec 2011 13 Dec 2011 DKK/DK2DEUTSCHE BANK SECURITIES INCDSV A/S

235,100.000 NJBU Local 104.880800 0.00 0.00 0.00 24,657,476.075.585750

Base 18.776494 0.00 0.00 0.00 4,414,353.68

DANISH KRONE  Total

0.00Local780,180.000

0.00Base

0.00

0.00

161,656.28

28,323.33

213,208,109.67

38,028,611.44

EGYPTIAN POUND

COMMON STOCK EGP15.629817909 15 Dec 2011 18 Dec 2011 EGP/EG2 0.05MERRILL LYNCH INTERNATIONALEASTERN CO

2,716.000 NJEB Local 92.000000 0.00 874.55 0.00 248,997.456.022000

Base 15.277317 0.00 145.23 0.00 41,347.97
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

19 Dec 2011 20 Dec 2011 EGP/EG2 0.05MERRILL LYNCH INTERNATIONAL

3,605.000 NJEB Local 92.000000 0.00 1,160.81 0.00 330,499.196.024250

Base 15.271611 0.00 192.69 0.00 54,861.47

629817909 Total

2,035.36 0.000.006,321.000 Local 579,496.64

Base 0.00 337.92 0.00 96,209.44

EGYPTIAN POUND  Total

0.00Local6,321.000

0.00Base

0.00

0.00

2,035.36

337.92

579,496.64

96,209.44

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV466160009 09 Dec 2011 14 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISIONVERBUND AG

52,087.000 NJBU Local 19.443100 0.00 0.00 0.00 1,012,732.750.748223

Base 25.985702 0.00 0.00 0.00 1,353,517.27

12 Dec 2011 15 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

4,413.000 NJBU Local 19.224000 0.00 0.00 0.00 84,835.510.756659

Base 25.406425 0.00 0.00 0.00 112,118.55

14 Dec 2011 19 Dec 2011 EUR/AT2 0.04FIRST BOSTON INC,PUERTO RICO

12,993.000 NJBU Local 19.023700 0.00 370.76 0.00 246,804.170.772141

Base 24.637599 0.00 480.17 0.00 319,636.14

15 Dec 2011 21 Dec 2011 EUR/AT2 0.041 EDWARD JEUTHER JR CO

21,730.000 NJBU Local 19.330000 0.00 630.06 0.00 419,410.840.769379

Base 25.124159 0.00 818.92 0.00 545,129.05
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

15 Dec 2011 20 Dec 2011 EUR/AT2 0.04FIRST BOSTON INC,PUERTO RICO

105,000.000 NJBU Local 19.167000 0.00 3,018.80 0.00 2,009,516.200.769379

Base 24.912299 0.00 3,923.68 0.00 2,611,867.75

16 Dec 2011 21 Dec 2011 EUR/AT2 0.04FIRST BOSTON INC,PUERTO RICO

47,384.000 NJBU Local 18.898700 0.00 1,343.24 0.00 894,152.760.766460

Base 24.657125 0.00 1,752.52 0.00 1,166,600.68

466160009 Total

5,362.86 0.000.00243,607.000 Local 4,667,452.23

Base 0.00 6,975.29 0.00 6,108,869.44

COMMON STOCK NPV528983901 09 Dec 2011 14 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISIONERSTE GROUP BANK AG

262,100.000 NJBU Local 12.797800 0.00 0.00 0.00 3,354,303.370.748223

Base 17.104259 0.00 0.00 0.00 4,483,026.28

COMMON STOCK NPV569937907 09 Dec 2011 14 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISIONWIENERBERGER AG

81,375.000 NJBU Local 7.490400 0.00 0.00 0.00 609,531.300.748223

Base 10.010919 0.00 0.00 0.00 814,638.55

12 Dec 2011 15 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

88,638.000 NJBU Local 7.168400 0.00 0.00 0.00 635,392.640.756659

Base 9.473752 0.00 0.00 0.00 839,734.46

13 Dec 2011 16 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

102,467.000 NJBU Local 6.927200 0.00 0.00 0.00 709,809.400.764117

Base 9.065627 0.00 0.00 0.00 928,927.64

14 Dec 2011 19 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

103,620.000 NJBU Local 6.743100 0.00 0.00 0.00 698,720.020.772141

Base 8.732990 0.00 0.00 0.00 904,912.47
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

569937907 Total

0.00 0.000.00376,100.000 Local 2,653,453.36

Base 0.00 0.00 0.00 3,488,213.12

COMMON STOCK NPVB0BKSS902 09 Dec 2011 14 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISIONVIENNA INSURANCE GROUP AG

78,115.000 NJBU Local 28.395000 0.00 0.00 0.00 2,218,075.430.748223

Base 37.949916 0.00 0.00 0.00 2,964,457.70

12 Dec 2011 15 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

17,660.000 NJBU Local 27.614300 0.00 0.00 0.00 487,668.540.756659

Base 36.495039 0.00 0.00 0.00 644,502.40

13 Dec 2011 16 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

69,325.000 NJBU Local 27.481900 0.00 0.00 0.00 1,905,182.720.764117

Base 35.965565 0.00 0.00 0.00 2,493,312.83

14 Dec 2011 19 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

27,364.000 NJBU Local 26.668900 0.00 0.00 0.00 729,767.780.772141

Base 34.538899 0.00 0.00 0.00 945,122.43

15 Dec 2011 20 Dec 2011 EUR/AT2UMB BANK INVESTMENT DIVISION

42,636.000 NJBU Local 26.492400 0.00 0.00 0.00 1,129,529.970.769379

Base 34.433485 0.00 0.00 0.00 1,468,106.06

B0BKSS902 Total

0.00 0.000.00235,100.000 Local 6,470,224.44

Base 0.00 0.00 0.00 8,515,501.42

1,116,907.000

0.00

0.00

6,975.29

5,362.86

0.00

0.00 17,145,433.40

22,595,610.26

Local

Base

AUSTRIA Total

BELGIUM



Prepared by State StreetPage 146

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV475531901 08 Dec 2011 13 Dec 2011 EUR/BE5UMB BANK INVESTMENT DIVISIONANHEUSER BUSCH INBEV NV

158,524.000 NJBU Local 45.020600 0.00 0.00 0.00 7,136,845.580.751202

Base 59.931417 0.00 0.00 0.00 9,500,567.86

08 Dec 2011 08 Dec 2011 EUR/BE5ASSET TRANSFER (NON CASH)

123,576.000 NJBU Local 40.594236 0.00 0.00 0.00 5,016,473.370.712898

Base 56.942559 0.00 0.00 0.00 7,036,733.77

475531901 Total

0.00 0.000.00282,100.000 Local 12,153,318.95

Base 0.00 0.00 0.00 16,537,301.63

282,100.000

0.00

0.00

0.00

0.00

0.00

0.00 12,153,318.95

16,537,301.63

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV466514908 08 Dec 2011 13 Dec 2011 EUR/FI2UMB BANK INVESTMENT DIVISIONOUTOKUMPU OYJ

752,000.000 NJBU Local 5.285400 0.00 0.00 0.00 3,974,620.790.751202

Base 7.035924 0.00 0.00 0.00 5,291,014.65

COMMON STOCK NPV472766906 08 Dec 2011 13 Dec 2011 EUR/FI2UMB BANK INVESTMENT DIVISIONRAUTARUUKKI OYJ

224,200.000 NJBU Local 6.968400 0.00 0.00 0.00 1,562,315.280.751202

Base 9.276333 0.00 0.00 0.00 2,079,753.89

13 Dec 2011 16 Dec 2011 EUR/FI2 0.01SKANDINAVISKA ENSKILDA BANK

244,010.000 NJBU Local 6.823600 0.00 2,497.54 0.00 1,662,529.100.764117

Base 8.930046 0.00 3,268.53 0.00 2,175,752.01

14 Dec 2011 19 Dec 2011 EUR/FI2 0.01EASTERN CAPITAL SECURITIES INC

100,000.000 NJBU Local 6.552800 0.00 982.92 0.00 654,297.080.772141

Base 8.486533 0.00 1,272.98 0.00 847,380.31



Prepared by State StreetPage 147

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

15 Dec 2011 20 Dec 2011 EUR/FI2 0.01EASTERN CAPITAL SECURITIES INC

284,000.000 NJBU Local 6.575500 0.00 2,801.16 0.00 1,864,640.840.769379

Base 8.546503 0.00 3,640.81 0.00 2,423,566.07

16 Dec 2011 21 Dec 2011 EUR/FI2 0.01SKANDINAVISKA ENSKILDA BANKEN LONDO

116,000.000 NJBU Local 6.537700 0.00 1,137.56 0.00 757,235.640.766460

Base 8.529734 0.00 1,484.17 0.00 987,964.98

472766906 Total

7,419.18 0.000.00968,210.000 Local 6,501,017.94

Base 0.00 9,666.49 0.00 8,514,417.26

COMMON STOCK NPVB07G37909 08 Dec 2011 13 Dec 2011 EUR/FI2UMB BANK INVESTMENT DIVISIONNOKIAN RENKAAT OYJ

188,100.000 NJBU Local 23.777100 0.00 0.00 0.00 4,472,472.500.751202

Base 31.652072 0.00 0.00 0.00 5,953,754.78

COMMON STOCK NPVB11WFP905 08 Dec 2011 13 Dec 2011 EUR/FI2DEUTSCHE BANK SECURITIES INCKONECRANES OYJ

141,100.000 NJBU Local 14.562500 0.00 0.00 0.00 2,054,768.750.751202

Base 19.385598 0.00 0.00 0.00 2,735,307.88

COMMON STOCK NPVB1FN8X901 08 Dec 2011 13 Dec 2011 EUR/FI2UMB BANK INVESTMENT DIVISIONOUTOTEC OYJ

85,905.000 NJBU Local 33.204300 0.00 0.00 0.00 2,852,415.390.751202

Base 44.201560 0.00 0.00 0.00 3,797,134.98

09 Dec 2011 14 Dec 2011 EUR/FI2DEUTSCHE BANK SECURITIES INC

98,686.000 NJBU Local 33.006800 0.00 0.00 0.00 3,257,309.060.748223

Base 44.113586 0.00 0.00 0.00 4,353,393.39

12 Dec 2011 15 Dec 2011 EUR/FI2DEUTSCHE BANK SECURITIES INC

3,509.000 NJBU Local 32.076401 0.00 0.00 0.00 112,556.090.756659

Base 42.392149 0.00 0.00 0.00 148,754.05
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

14 Dec 2011 19 Dec 2011 EUR/FI2 0.06EASTERN CAPITAL SECURITIES INC

24,040.000 NJBU Local 30.557000 0.00 1,101.89 0.00 733,488.390.772141

Base 39.574378 0.00 1,427.06 0.00 949,941.00

15 Dec 2011 20 Dec 2011 EUR/FI2 0.06EASTERN CAPITAL SECURITIES INC

100,000.000 NJBU Local 31.236500 0.00 4,685.48 0.00 3,118,964.520.769379

Base 40.599626 0.00 6,089.95 0.00 4,053,872.69

B1FN8X901 Total

5,787.37 0.000.00312,140.000 Local 10,074,733.45

Base 0.00 7,517.01 0.00 13,303,096.11

2,361,550.000

0.00

0.00

17,183.50

13,206.55

0.00

0.00 27,077,613.43

35,797,590.68

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR.2405780909 08 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONL OREAL

180,736.000 NJBU Local 79.209200 0.00 0.00 0.00 14,315,953.970.751202

Base 105.443276 0.00 0.00 0.00 19,057,395.97

08 Dec 2011 CANCEL EUR/FR4UMB BANK INVESTMENT DIVISION

-180,736.000 NJBU Local 79.209200 0.00 0.00 0.00 -14,315,953.970.751202

Base 105.443276 0.00 0.00 0.00 -19,057,395.97

08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

180,736.000 NJBU Local 79.209199 0.00 0.00 0.00 14,315,953.970.751202

Base 105.443275 0.00 0.00 0.00 19,057,395.97

30 Dec 2011 30 Dec 2011 EUR/FR4SOCIETE GENERALE LONDON BRANCH

111,839.000 NJBU Local 79.258733 0.00 0.00 0.00 8,864,217.470.770327

Base 102.889725 0.00 0.00 0.00 11,507,083.97
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Base Currency: USD - US DOLLAR

405780909 Total

0.00 0.000.00292,575.000 Local 23,180,171.44

Base 0.00 0.00 0.00 30,564,479.94

COMMON STOCK EUR4.420437006 08 Dec 2011 14 Dec 2011 EUR/FR41 UMB BANK INVESTMENT DIVISIONCLUB MEDITERRANEE SA

37,404.000 NJBU Local 12.287900 0.00 0.00 0.00 459,616.610.751202

Base 16.357651 0.00 0.00 0.00 611,841.57

09 Dec 2011 14 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

101,841.000 NJBU Local 12.176900 0.00 0.00 0.00 1,240,107.660.748223

Base 16.274426 0.00 0.00 0.00 1,657,403.82

12 Dec 2011 15 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

61,355.000 NJBU Local 12.975000 0.00 0.00 0.00 796,081.130.756659

Base 17.147751 0.00 0.00 0.00 1,052,100.26

420437006 Total

0.00 0.000.00200,600.000 Local 2,495,805.40

Base 0.00 0.00 0.00 3,321,345.65

COMMON STOCK EUR2.458836004 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONMICHELIN (CGDE) B

66,600.000 NJBU Local 46.625300 0.00 0.00 0.00 3,105,244.980.751202

Base 62.067593 0.00 0.00 0.00 4,133,701.69

COMMON STOCK468232004 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONPERNOD RICARD SA

34,125.000 NJBU Local 70.452400 0.00 0.00 0.00 2,404,188.140.751202

Base 93.786225 0.00 0.00 0.00 3,200,454.92

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

37,375.000 NJBU Local 66.034443 0.00 0.00 0.00 2,468,037.340.739551

Base 89.289923 0.00 0.00 0.00 3,337,210.90
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

468232004 Total

0.00 0.000.0071,500.000 Local 4,872,225.48

Base 0.00 0.00 0.00 6,537,665.82

COMMON STOCK EUR2.548120906 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONMERSEN (EX CARBON LORRAINE)

22,056.000 NJBU Local 23.798400 0.00 0.00 0.00 524,897.510.751202

Base 31.680427 0.00 0.00 0.00 698,743.49

09 Dec 2011 14 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

22,569.000 NJBU Local 22.810100 0.00 0.00 0.00 514,801.150.748223

Base 30.485697 0.00 0.00 0.00 688,031.71

12 Dec 2011 15 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

14,475.000 NJBU Local 22.300000 0.00 0.00 0.00 322,792.500.756659

Base 29.471664 0.00 0.00 0.00 426,602.34

548120906 Total

0.00 0.000.0059,100.000 Local 1,362,491.16

Base 0.00 0.00 0.00 1,813,377.54

COMMON STOCK EUR4.550507909 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONPPR

91,999.000 NJBU Local 111.918400 0.00 0.00 0.00 10,296,380.880.751202

Base 148.985759 0.00 0.00 0.00 13,706,540.82

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

23,801.000 NJBU Local 87.512946 0.00 0.00 0.00 2,082,895.640.778030

Base 112.480172 0.00 0.00 0.00 2,677,140.60

550507909 Total

0.00 0.000.00115,800.000 Local 12,379,276.52

Base 0.00 0.00 0.00 16,383,681.42
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR1.565478906 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONATOS

155,478.000 NJBU Local 35.134800 0.00 0.00 0.00 5,462,688.420.751202

Base 46.771441 0.00 0.00 0.00 7,271,930.08

09 Dec 2011 14 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

100,026.000 NJBU Local 35.134700 0.00 0.00 0.00 3,514,383.500.748223

Base 46.957525 0.00 0.00 0.00 4,696,973.36

12 Dec 2011 15 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

5,196.000 NJBU Local 34.749600 0.00 0.00 0.00 180,558.920.756659

Base 45.925047 0.00 0.00 0.00 238,626.54

565478906 Total

0.00 0.000.00260,700.000 Local 9,157,630.84

Base 0.00 0.00 0.00 12,207,529.98

COMMON STOCK596651901 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONSOCIETE GENERALE

27,038.000 NJBU Local 19.300300 0.00 0.00 0.00 521,841.510.751202

Base 25.692557 0.00 0.00 0.00 694,675.35

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

114,062.000 NJBU Local 35.424616 0.00 0.00 0.00 4,040,602.590.706525

Base 50.139228 0.00 0.00 0.00 5,718,980.67

596651901 Total

0.00 0.000.00141,100.000 Local 4,562,444.10

Base 0.00 0.00 0.00 6,413,656.02

COMMON STOCK NPV713666907 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONJC DECAUX SA

45,915.000 NJBU Local 19.033500 0.00 0.00 0.00 873,923.150.751202

Base 25.337393 0.00 0.00 0.00 1,163,366.38
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

09 Dec 2011 14 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

70,260.000 NJBU Local 18.888400 0.00 0.00 0.00 1,327,098.980.748223

Base 25.244346 0.00 0.00 0.00 1,773,667.72

12 Dec 2011 15 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

21,855.000 NJBU Local 18.658800 0.00 0.00 0.00 407,788.070.756659

Base 24.659457 0.00 0.00 0.00 538,932.43

13 Dec 2011 16 Dec 2011 EUR/FR4DEUTSCHE BANK SECURITIES INC

26,542.000 NJBU Local 18.546600 0.00 0.00 0.00 492,263.860.764117

Base 24.271937 0.00 0.00 0.00 644,225.77

14 Dec 2011 19 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

82,783.000 NJBU Local 17.889100 0.00 0.00 0.00 1,480,913.370.772141

Base 23.168178 0.00 0.00 0.00 1,917,931.27

15 Dec 2011 20 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

55,051.000 NJBU Local 17.785500 0.00 0.00 0.00 979,109.560.769379

Base 23.116695 0.00 0.00 0.00 1,272,597.20

16 Dec 2011 21 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISION

66,671.000 NJBU Local 17.340100 0.00 0.00 0.00 1,156,081.810.766460

Base 22.623620 0.00 0.00 0.00 1,508,339.39

22 Dec 2011 28 Dec 2011 EUR/FR4 0.03DEUTSCHE BANK SECURITIES INC

20,000.000 NJBU Local 17.600000 0.00 528.00 0.00 351,472.000.765404

Base 22.994393 0.00 689.83 0.00 459,198.02

713666907 Total

528.00 0.000.00389,077.000 Local 7,068,650.80

Base 0.00 689.83 0.00 9,278,258.18
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.18721247906 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONESSILOR INTERNATIONAL

90,830.000 NJBU Local 53.370600 0.00 0.00 0.00 4,847,651.590.751202

Base 71.046935 0.00 0.00 0.00 6,453,193.14

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

50,270.000 NJBU Local 41.269748 0.00 0.00 0.00 2,074,630.280.711379

Base 58.013700 0.00 0.00 0.00 2,916,348.78

721247906 Total

0.00 0.000.00141,100.000 Local 6,922,281.87

Base 0.00 0.00 0.00 9,369,541.92

COMMON STOCKACI00D9I8 19 Oct 2011 CANCEL EUR/FR4 0.16SOCIETE GENERALE LONDON BRANCHL OREAL PRIME DE FIDELITE

-111,839.000 NJBU Local 79.377800 0.00 -13,316.30 0.00 -8,864,217.470.724533

Base 109.557191 0.00 -18,379.15 0.00 -12,234,387.49

24 Oct 2011 CANCEL EUR/FR4CUSIP CHANGE NON CASH

-11,839.000 NJBU Local 69.676391 0.00 0.00 0.00 -824,898.800.693770

Base 100.431509 0.00 0.00 0.00 -1,189,008.65

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

37,864.000 NJBU Local 69.676391 0.00 0.00 0.00 2,638,226.890.693770

Base 100.431509 0.00 0.00 0.00 3,802,738.70

08 Dec 2011 08 Dec 2011 EUR/FR4CUSIP CHANGE NON CASH

180,736.000 NJBU Local 79.209199 0.00 0.00 0.00 14,315,953.970.751202

Base 105.443275 0.00 0.00 0.00 19,057,395.97

19 Oct 2011 30 Dec 2011 EUR/FR467 CUSIP CHANGE NON CASH

111,839.000 NJBU Local 79.258733 0.00 0.00 0.00 8,864,217.470.724533

Base 109.392854 0.00 0.00 0.00 12,234,387.49
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

ACI00D9I8 Total

-13,316.30 0.000.00206,761.000 Local 16,129,282.06

Base 0.00 -18,379.15 0.00 21,671,126.02

COMMON STOCK EUR1.B0C2CQ902 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONGDF SUEZ

30,309.000 NJBU Local 20.698900 0.00 0.00 0.00 627,362.960.751202

Base 27.554373 0.00 0.00 0.00 835,145.49

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

185,991.000 NJBU Local 26.533902 0.00 0.00 0.00 4,935,067.060.706846

Base 37.538443 0.00 0.00 0.00 6,981,812.61

B0C2CQ902 Total

0.00 0.000.00216,300.000 Local 5,562,430.02

Base 0.00 0.00 0.00 7,816,958.10

COMMON STOCKB0J6Q0908 01 Dec 2011 06 Dec 2011 EUR/FR4 0.05EXANE S.A.CFAO

16,500.000 NJBU Local 27.013200 0.00 668.58 0.00 445,049.220.742390

Base 36.386805 0.00 900.58 0.00 599,481.70

01 Dec 2011 06 Dec 2011 EUR/FR4 0.05SANFORD C. BERNSTEIN LTD

5,029.000 NJBU Local 27.161300 0.00 204.89 0.00 136,389.290.742390

Base 36.586296 0.00 275.99 0.00 183,716.50

06 Dec 2011 09 Dec 2011 EUR/FR4 0.05SANFORD C. BERNSTEIN LTD

1,869.000 NJBU Local 26.450000 0.00 74.15 0.00 49,360.900.747245

Base 35.396691 0.00 99.23 0.00 66,057.18

07 Dec 2011 12 Dec 2011 EUR/FR4 0.05SANFORD C. BERNSTEIN LTD

7,525.000 NJBU Local 26.546700 0.00 299.65 0.00 199,464.270.746798

Base 35.547364 0.00 401.25 0.00 267,092.67
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

08 Dec 2011 13 Dec 2011 EUR/FR4 0.05NATEXIS BLEICHROEDER INC

50.000 NJBU Local 26.540000 0.00 1.99 0.00 1,325.010.751202

Base 35.330044 0.00 2.65 0.00 1,763.85

B0J6Q0908 Total

1,249.26 0.000.0030,973.000 Local 831,588.69

Base 0.00 1,679.70 0.00 1,118,111.90

COMMON STOCK EUR2.B197DR900 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONVALLOUREC

40,763.000 NJBU Local 48.367900 0.00 0.00 0.00 1,971,620.710.751202

Base 64.387342 0.00 0.00 0.00 2,624,621.22

08 Dec 2011 08 Dec 2011 EUR/FR4ASSET TRANSFER (NON CASH)

43,937.000 NJBU Local 58.067264 0.00 0.00 0.00 2,551,301.390.682682

Base 85.057562 0.00 0.00 0.00 3,737,174.11

B197DR900 Total

0.00 0.000.0084,700.000 Local 4,522,922.10

Base 0.00 0.00 0.00 6,361,795.33

COMMON STOCK EUR.12B28DTJ907 08 Dec 2011 13 Dec 2011 EUR/FR4UMB BANK INVESTMENT DIVISIONBUREAU VERITAS SA

94,100.000 NJBU Local 54.024700 0.00 0.00 0.00 5,083,724.260.751202

Base 71.917673 0.00 0.00 0.00 6,767,453.04

13 Dec 2011 16 Dec 2011 EUR/FR4 0.11BNP PARIBAS SA

36,000.000 NJBU Local 54.050000 0.00 2,918.70 0.00 1,942,881.300.764117

Base 70.735241 0.00 3,819.70 0.00 2,542,648.97

13 Dec 2011 16 Dec 2011 EUR/FR4 0.11SOCIETE GENERALE LONDON BRANCH

25,970.000 NJBU Local 54.105500 0.00 2,107.68 0.00 1,403,012.150.764117

Base 70.807874 0.00 2,758.32 0.00 1,836,122.15
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

B28DTJ907 Total

5,026.38 0.000.00156,070.000 Local 8,429,617.71

Base 0.00 6,578.02 0.00 11,146,224.16

2,432,956.000

0.00

0.00

-9,431.60

-6,512.66

0.00

0.00 110,582,063.17

148,137,453.67

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV484628904 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCSAP AG

231,054.000 NJBU Local 43.685300 0.00 0.00 0.00 10,093,663.310.751202

Base 58.153865 0.00 0.00 0.00 13,436,683.22

08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)

145,046.000 NJBU Local 36.613113 0.00 0.00 0.00 5,310,585.720.761740

Base 48.065091 0.00 0.00 0.00 6,971,649.33

484628904 Total

0.00 0.000.00376,100.000 Local 15,404,249.03

Base 0.00 0.00 0.00 20,408,332.55

COMMON STOCK NPV506921907 08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)BAYER AG REG

58,000.000 NJBU Local 46.941006 0.00 0.00 0.00 2,722,578.350.726797

Base 64.586131 0.00 0.00 0.00 3,745,995.58

COMMON STOCK NPV552902900 14 Dec 2011 16 Dec 2011 EUR/DE5 0.06SANFORD C. BERNSTEIN LTDDAIMLER AG REGISTERED SHARES

269,223.000 NJBU Local 31.748300 0.00 12,821.06 0.00 8,534,551.500.772141

Base 41.117231 0.00 16,604.56 0.00 11,053,099.76

08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)

81,200.000 NJBU Local 36.411606 0.00 0.00 0.00 2,956,622.410.687226

Base 52.983488 0.00 0.00 0.00 4,302,259.25
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Base Currency: USD - US DOLLAR

552902900 Total

12,821.06 0.000.00350,423.000 Local 11,491,173.91

Base 0.00 16,604.56 0.00 15,355,359.01

COMMON STOCK NPV563692904 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCTHYSSENKRUPP AG

282,100.000 NJBU Local 17.814600 0.00 0.00 0.00 5,025,498.660.751202

Base 23.714793 0.00 0.00 0.00 6,689,943.13

COMMON STOCK NPV572797900 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCSIEMENS AG REG

38,545.000 NJBU Local 74.418300 0.00 0.00 0.00 2,868,453.370.751202

Base 99.065631 0.00 0.00 0.00 3,818,484.74

08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)

93,155.000 NJBU Local 66.775873 0.00 0.00 0.00 6,220,506.510.703362

Base 94.938185 0.00 0.00 0.00 8,843,966.75

572797900 Total

0.00 0.000.00131,700.000 Local 9,088,959.88

Base 0.00 0.00 0.00 12,662,451.49

COMMON STOCK NPV575035902 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCDEUTSCHE BANK AG REGISTERED

149,438.000 NJBU Local 29.287500 0.00 0.00 0.00 4,376,665.420.751202

Base 38.987516 0.00 0.00 0.00 5,826,216.41

13 Dec 2011 15 Dec 2011 EUR/DE5 0.05CREDIT SUISSE SECURITIES (EUROPE) L

493,600.000 NJBU Local 27.750800 0.00 20,546.69 0.00 13,677,248.180.764117

Base 36.317475 0.00 26,889.46 0.00 17,899,416.16

14 Dec 2011 16 Dec 2011 EUR/DE5 0.05DON WHITAKER & CO. INC.(CLEAR THRU 

500,000.000 NJBU Local 27.330500 0.00 20,497.88 0.00 13,644,752.110.772141

Base 35.395737 0.00 26,546.81 0.00 17,671,321.83
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Trd Date
Price

Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

08 Dec 2011 08 Dec 2011 EUR/DE5ASSET TRANSFER (NON CASH)

149,962.000 NJBU Local 42.189931 0.00 0.00 0.00 6,326,886.460.721509

Base 58.474574 0.00 0.00 0.00 8,768,964.11

575035902 Total

41,044.57 0.000.001,293,000.000 Local 38,025,552.17

Base 0.00 53,436.27 0.00 50,165,918.51

COMMON STOCK NPVB0P704909 08 Dec 2011 12 Dec 2011 EUR/DE5DEUTSCHE BANK SECURITIES INCPRAKTIKER AG

306,900.000 NJBU Local 1.414100 0.00 0.00 0.00 433,987.290.751202

Base 1.882450 0.00 0.00 0.00 577,723.82

14 Dec 2011 16 Dec 2011 EUR/DE5TURTUR & ASSOCIATES, INC.

25,000.000 NJBU Local 1.135200 0.00 42.57 0.00 28,337.430.772141

Base 1.470198 0.00 55.13 0.00 36,699.81

15 Dec 2011 19 Dec 2011 EUR/DE5MAINFIRSTBANK DE

418,057.000 NJBU Local 1.154200 0.00 723.78 0.00 481,797.610.769379

Base 1.500171 0.00 940.73 0.00 626,216.22

16 Dec 2011 20 Dec 2011 EUR/DE5MAINFIRSTBANK DE

575,000.000 NJBU Local 1.206100 0.00 1,040.26 0.00 692,467.240.766460

Base 1.573598 0.00 1,357.23 0.00 903,461.68

B0P704909 Total

1,806.61 0.000.001,324,957.000 Local 1,636,589.57

Base 0.00 2,353.09 0.00 2,144,101.53

EXP 21DEC11B56WC7904 21 Dec 2011 21 Dec 2011 EUR/DE5LAPSED RIGHTSRWE AG RTS

80,121.000 NJDE Local 0.000000 0.00 0.00 0.00 0.000.762777

Base 0.000000 0.00 0.00 0.00 0.00
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

3,896,401.000

0.00

0.00

72,393.92

55,672.24

0.00

0.00 83,394,601.57

111,172,101.80

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR1.2599623907 08 Dec 2011 13 Dec 2011 EUR/GR2DEUTSCHE BANK AG LONDONMOTOR OIL (HELLAS) SA

31,275.000 NJBU Local 6.361100 0.00 0.00 64.66 198,878.740.751202

Base 8.467895 0.00 0.00 86.08 264,747.35

09 Dec 2011 14 Dec 2011 EUR/GR2DEUTSCHE BANK AG LONDON

36,535.000 NJBU Local 6.350500 0.00 0.00 75.41 231,940.110.748223

Base 8.487443 0.00 0.00 100.79 309,987.94

12 Dec 2011 15 Dec 2011 EUR/GR2DEUTSCHE BANK SECURITIES INC

16,116.000 NJBU Local 6.136000 0.00 0.00 32.14 98,855.640.756659

Base 8.109333 0.00 0.00 42.48 130,647.54

13 Dec 2011 16 Dec 2011 EUR/GR2 0.01EDWARD JEUTHER JR CO

68,801.000 NJBU Local 6.175000 0.00 637.27 138.08 424,070.830.764117

Base 8.081223 0.00 834.00 180.71 554,981.54

13 Dec 2011 16 Dec 2011 EUR/GR2 0.01GOLDMAN SACHS + CO

250,000.000 NJBU Local 6.174000 0.00 2,315.25 501.64 1,540,683.110.764117

Base 8.079914 0.00 3,029.97 656.50 2,016,292.15

13 Dec 2011 16 Dec 2011 EUR/GR2DEUTSCHE BANK SECURITIES INC

117,174.000 NJBU Local 6.170000 0.00 0.00 234.96 722,728.620.764117

Base 8.074680 0.00 0.00 307.49 945,835.02

19 Dec 2011 22 Dec 2011 EUR/GR2 0.01GOLDMAN SACHS + CO

348,337.000 NJBU Local 5.250000 0.00 3,291.78 594.35 1,824,883.120.768167

Base 6.834451 0.00 4,285.24 773.72 2,375,633.32
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Base Currency: USD - US DOLLAR

599623907 Total

6,244.30 1,641.240.00868,238.000 Local 5,042,040.17

Base 0.00 8,149.21 2,147.77 6,598,124.86

868,238.000

0.00

0.00

8,149.21

6,244.30

2,147.77

1,641.24 5,042,040.17

6,598,124.86

Local

Base

GREECE Total

ITALY

COMMON STOCK EUR.52407683002 08 Dec 2011 13 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INCINTESA SANPAOLO

830,415.000 NJBU Local 1.253800 0.00 0.00 0.00 1,041,174.330.751202

Base 1.669058 0.00 0.00 0.00 1,386,011.13

08 Dec 2011 08 Dec 2011 EUR/IT4ASSET TRANSFER (NON CASH)

1,989,385.000 NJBU Local 1.716688 0.00 0.00 0.00 3,415,154.370.702406

Base 2.444013 0.00 0.00 0.00 4,862,083.26

407683002 Total

0.00 0.000.002,819,800.000 Local 4,456,328.70

Base 0.00 0.00 0.00 6,248,094.39

COMMON STOCK EUR1.3712856905 08 Dec 2011 13 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INCBENETTON GROUP SPA

287,930.000 NJBU Local 3.132200 0.00 0.00 0.00 901,854.350.751202

Base 4.169584 0.00 0.00 0.00 1,200,548.39

09 Dec 2011 14 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INC

438,190.000 NJBU Local 2.932200 0.00 0.00 0.00 1,284,860.720.748223

Base 3.918885 0.00 0.00 0.00 1,717,216.28

12 Dec 2011 15 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INC

26,280.000 NJBU Local 2.881600 0.00 0.00 0.00 75,728.450.756659

Base 3.808321 0.00 0.00 0.00 100,082.67
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Base Currency: USD - US DOLLAR

712856905 Total

0.00 0.000.00752,400.000 Local 2,262,443.52

Base 0.00 0.00 0.00 3,017,847.34

COMMON STOCK EUR1.766716906 08 Dec 2011 13 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INCATLANTIA SPA

128,400.000 NJBU Local 11.653400 0.00 0.00 0.00 1,496,296.560.751202

Base 15.513004 0.00 0.00 0.00 1,991,869.78

COMMON STOCK EUR1.5ACI00E6X6 08 Dec 2011 13 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INCFIAT INDUSTRIAL

1,171,400.000 NJBU Local 6.460700 0.00 0.00 0.00 7,568,063.980.751202

Base 8.600483 0.00 0.00 0.00 10,074,605.74

COMMON STOCK NPVB15CPD901 08 Dec 2011 13 Dec 2011 EUR/IT4DEUTSCHE BANK SECURITIES INCPIAGGIO + C. S.P.A.

336,800.000 NJBU Local 2.069500 0.00 0.00 0.00 697,007.600.751202

Base 2.754918 0.00 0.00 0.00 927,856.42

5,208,800.000

0.00

0.00

0.00

0.00

0.00

0.00 16,480,140.36

22,260,273.67

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.09594936908 08 Dec 2011 13 Dec 2011 EUR/NL5DEUTSCHE BANK SECURITIES INCASML HOLDING NV

85,237.000 NJBU Local 31.160400 0.00 0.00 0.00 2,656,019.000.751202

Base 41.480720 0.00 0.00 0.00 3,535,692.13

08 Dec 2011 08 Dec 2011 EUR/NL5ASSET TRANSFER (NON CASH)

84,063.000 NJBU Local 26.023669 0.00 0.00 0.00 2,187,627.700.732861

Base 35.509705 0.00 0.00 0.00 2,985,052.37

594936908 Total

0.00 0.000.00169,300.000 Local 4,843,646.70

Base 0.00 0.00 0.00 6,520,744.50
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COMMON STOCK EUR.24595607904 08 Dec 2011 13 Dec 2011 EUR/NL5UMB BANK INVESTMENT DIVISIONKONINKLIJKE KPN NV

563,089.000 NJBU Local 8.951800 0.00 0.00 0.00 5,040,660.110.751202

Base 11.916635 0.00 0.00 0.00 6,710,126.05

08 Dec 2011 08 Dec 2011 EUR/NL5ASSET TRANSFER (NON CASH)

282,911.000 NJBU Local 10.821034 0.00 0.00 0.00 3,061,389.590.696348

Base 15.539696 0.00 0.00 0.00 4,396,350.93

595607904 Total

0.00 0.000.00846,000.000 Local 8,102,049.70

Base 0.00 0.00 0.00 11,106,476.98

DUTCH CERT EUR.24715418901 08 Dec 2011 13 Dec 2011 EUR/NL5UMB BANK INVESTMENT DIVISIONING GROEP NV CVA

329,010.000 NJBU Local 5.911100 0.00 0.00 0.00 1,944,811.010.751202

Base 7.868856 0.00 0.00 0.00 2,588,932.15

08 Dec 2011 08 Dec 2011 EUR/NL5ASSET TRANSFER (NON CASH)

610,990.000 NJBU Local 6.989138 0.00 0.00 0.00 4,270,293.430.697862

Base 10.015079 0.00 0.00 0.00 6,119,113.03

715418901 Total

0.00 0.000.00940,000.000 Local 6,215,104.44

Base 0.00 0.00 0.00 8,708,045.18

1,955,300.000

0.00

0.00

0.00

0.00

0.00

0.00 19,160,800.84

26,335,266.66

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK NPV405806902 08 Dec 2011 13 Dec 2011 EUR/PT4UMB BANK INVESTMENT DIVISIONBANCO ESPIRITO SANTO REG

3,247,400.000 NJBU Local 1.209100 0.00 0.00 0.00 3,926,431.330.751202

Base 1.609554 0.00 0.00 0.00 5,226,864.85
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COMMON STOCK EUR1.580392900 08 Dec 2011 13 Dec 2011 EUR/PT4UMB BANK INVESTMENT DIVISIONBRISA AUTO ESTRADAS PORTUGAL

348,340.000 NJBU Local 2.534100 0.00 0.00 0.00 882,728.390.751202

Base 3.373394 0.00 0.00 0.00 1,175,087.91

09 Dec 2011 14 Dec 2011 EUR/PT4DEUTSCHE BANK SECURITIES INC

308,139.000 NJBU Local 2.530300 0.00 0.00 0.00 779,684.110.748223

Base 3.381746 0.00 0.00 0.00 1,042,047.77

12 Dec 2011 15 Dec 2011 EUR/PT4DEUTSCHE BANK SECURITIES INC

254,129.000 NJBU Local 2.468100 0.00 0.00 0.00 627,215.780.756659

Base 3.261839 0.00 0.00 0.00 828,927.93

13 Dec 2011 16 Dec 2011 EUR/PT4DEUTSCHE BANK SECURITIES INC

579,965.000 NJBU Local 2.356000 0.00 0.00 0.00 1,366,397.540.764117

Base 3.083297 0.00 0.00 0.00 1,788,204.61

14 Dec 2011 19 Dec 2011 EUR/PT4DEUTSCHE BANK SECURITIES INC

389,427.000 NJBU Local 2.329400 0.00 0.00 0.00 907,131.250.772141

Base 3.016807 0.00 0.00 0.00 1,174,825.91

580392900 Total

0.00 0.000.001,880,000.000 Local 4,563,157.07

Base 0.00 0.00 0.00 6,009,094.13

COMMON STOCK EUR1.0B1FW75903 08 Dec 2011 13 Dec 2011 EUR/PT4UMB BANK INVESTMENT DIVISIONGALP ENERGIA SGPS SA B SHRS

376,100.000 NJBU Local 11.739000 0.00 0.00 0.00 4,415,037.900.751202

Base 15.626955 0.00 0.00 0.00 5,877,297.85

5,503,500.000

0.00

0.00

0.00

0.00

0.00

0.00 12,904,626.30

17,113,256.83

Local

Base

PORTUGAL Total

SPAIN
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COMMON STOCK EUR.49550190904 08 Dec 2011 08 Dec 2011 EUR/ES5ASSET TRANSFER (NON CASH)BANCO BILBAO VIZCAYA ARGENTA

767,600.000 NJBU Local 7.896690 0.00 0.00 0.00 6,061,499.500.710735

Base 11.110603 0.00 0.00 0.00 8,528,499.58

COMMON STOCK EUR.5570594903 08 Dec 2011 08 Dec 2011 EUR/ES5ASSET TRANSFER (NON CASH)BANCO SANTANDER SA

962,100.000 NJBU Local 7.395505 0.00 0.00 0.00 7,115,215.610.705800

Base 10.478190 0.00 0.00 0.00 10,081,066.91

COMMON STOCK EUR.2573829900 08 Dec 2011 13 Dec 2011 EUR/ES5DEUTSCHE BANK SECURITIES INCMELIA HOTELS INTERNATIONAL

211,400.000 NJBU Local 4.303100 0.00 0.00 0.00 909,675.340.751202

Base 5.728286 0.00 0.00 0.00 1,210,959.69

1,941,100.000

0.00

0.00

0.00

0.00

0.00

0.00 14,086,390.45

19,820,526.18

Local

Base

SPAIN Total

EURO CURRENCY  Total

0.00Local25,566,852.000

0.00Base

1,641.24

2,147.77

73,973.29

95,270.32

318,027,028.64

426,367,506.24

HONG KONG DOLLAR

COMMON STOCK HKD1.603050006 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)HANG LUNG PROPERTIES LTD

577,400.000 NJBU Local 19.630286 0.00 0.00 0.00 11,334,527.597.764505

Base 2.528208 0.00 0.00 0.00 1,459,787.48

COMMON STOCK HKD.1607355906 01 Dec 2011 05 Dec 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MOBILE LTD

144,500.000 NJEM Local 76.142100 0.00 3,850.89 11,883.21 10,986,799.357.771300

Base 9.797859 0.00 495.53 1,529.11 1,413,765.95

05 Dec 2011 07 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTD

6,500.000 NJEM Local 75.878900 0.00 147.96 533.46 492,531.437.770800

Base 9.764619 0.00 19.04 68.65 63,382.33
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05 Dec 2011 07 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INC

71,500.000 NJEM Local 75.618000 0.00 1,622.01 5,839.22 5,399,225.777.770800

Base 9.731044 0.00 208.73 751.43 694,809.51

05 Dec 2011 07 Dec 2011 HKD/HK1MORGAN STANLEY CO INCORPORATED

62,500.000 NJEM Local 75.968600 0.00 1,424.41 5,128.84 4,741,484.257.770800

Base 9.776162 0.00 183.30 660.01 610,166.81

05 Dec 2011 07 Dec 2011 HKD/HK1 0.01INSTINET PACIFIC LIMITED

6,000.000 NJEM Local 75.877900 0.00 455.27 492.42 454,319.717.770800

Base 9.764490 0.00 58.59 63.37 58,464.99

06 Dec 2011 08 Dec 2011 HKD/HK1 0.02INSTINET PACIFIC LIMITED

563,000.000 NJEM Local 74.751900 0.00 84,170.64 45,452.83 41,955,696.237.773450

Base 9.616309 0.00 10,827.96 5,847.19 5,397,307.02

06 Dec 2011 08 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTD

5,500.000 NJEM Local 75.305600 0.00 124.25 448.14 413,608.417.773450

Base 9.687539 0.00 15.98 57.65 53,207.83

607355906 Total

91,795.43 69,778.120.00859,500.000 Local 64,443,665.15

Base 0.00 11,809.13 8,977.41 8,291,104.44

COMMON STOCK HKD5.0609701909 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCCLP HOLDINGS LTD

27,500.000 NJBU Local 67.382700 0.00 0.00 2,001.27 1,851,022.987.772450

Base 8.669429 0.00 0.00 257.48 238,151.80

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

348,057.000 NJBU Local 48.992197 0.00 0.00 0.00 17,052,077.397.770092

Base 6.305227 0.00 0.00 0.00 2,194,578.55
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609701909 Total

0.00 2,001.270.00375,557.000 Local 18,903,100.37

Base 0.00 0.00 257.48 2,432,730.35

COMMON STOCK HKD.5619027006 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCCHEUNG KONG HOLDINGS LTD

128,000.000 NJBU Local 90.350000 0.00 0.00 12,489.98 11,552,310.027.772450

Base 11.624391 0.00 0.00 1,606.96 1,486,315.13

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

257,713.000 NJBU Local 90.203381 0.00 0.00 0.00 23,246,584.157.779427

Base 11.595119 0.00 0.00 0.00 2,988,212.95

619027006 Total

0.00 12,489.980.00385,713.000 Local 34,798,894.17

Base 0.00 0.00 1,606.96 4,474,528.08

COMMON STOCK HKD1.626735906 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)HONG KONG EXCHANGES + CLEAR

163,500.000 NJBU Local 99.351669 0.00 0.00 0.00 16,243,997.947.773944

Base 12.780085 0.00 0.00 0.00 2,089,543.91

COMMON STOCK628625907 01 Dec 2011 05 Dec 2011 HKD/HK1INSTINET LLCLI + FUNG LTD

5,818,000.000 NJBU Local 16.192200 0.00 56,523.73 101,743.50 94,047,952.377.771300

Base 2.083590 0.00 7,273.39 13,092.21 12,101,958.79

08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INC

196,000.000 NJBU Local 16.285400 0.00 0.00 3,447.29 3,188,491.107.772450

Base 2.095272 0.00 0.00 443.53 410,229.86

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

1,374,727.000 NJBU Local 13.492213 0.00 0.00 0.00 18,548,109.937.783031

Base 1.733542 0.00 0.00 0.00 2,383,147.25
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628625907 Total

56,523.73 105,190.790.007,388,727.000 Local 115,784,553.40

Base 0.00 7,273.39 13,535.74 14,895,335.90

COMMON STOCK HKD1.629005901 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCMTR CORP

813,500.000 NJBU Local 25.300100 0.00 0.00 22,228.16 20,559,403.197.772450

Base 3.255100 0.00 0.00 2,859.87 2,645,163.78

COMMON STOCK HKD5.640837001 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCHANG SENG BANK LTD

236,700.000 NJBU Local 93.698300 0.00 0.00 23,952.66 22,154,434.947.772450

Base 12.055182 0.00 0.00 3,081.74 2,850,379.86

COMMON STOCK HKD2.642053003 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCHENDERSON LAND DEVELOPMENT

169,000.000 NJBU Local 37.810900 0.00 0.00 6,901.25 6,383,140.847.772450

Base 4.864734 0.00 0.00 887.91 821,252.09

COMMON STOCK HKD1.0643532005 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCPOWER ASSETS HOLDINGS LTD

11,500.000 NJBU Local 57.320700 0.00 0.00 711.92 658,476.137.772450

Base 7.374856 0.00 0.00 91.60 84,719.25

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

409,390.000 NJBU Local 41.623185 0.00 0.00 0.00 17,040,115.737.762879

Base 5.361824 0.00 0.00 0.00 2,195,076.93

643532005 Total

0.00 711.920.00420,890.000 Local 17,698,591.86

Base 0.00 0.00 91.60 2,279,796.18

COMMON STOCK HKD1.0643557002 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)WHARF HOLDINGS LTD

431,900.000 NJBU Local 27.993095 0.00 0.00 0.00 12,090,218.167.773430

Base 3.601125 0.00 0.00 0.00 1,555,326.12
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COMMON STOCK HKD.25643655004 08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)HONG KONG + CHINA GAS

1,065,400.000 NJBU Local 11.641033 0.00 0.00 0.00 12,402,356.727.756577

Base 1.500795 0.00 0.00 0.00 1,598,947.07

COMMON STOCK HKD.25644806002 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCHUTCHISON WHAMPOA LTD

182,000.000 NJBU Local 67.547000 0.00 0.00 13,277.04 12,280,276.967.772450

Base 8.690567 0.00 0.00 1,708.22 1,579,975.03

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

343,935.000 NJBU Local 51.050417 0.00 0.00 0.00 17,558,025.257.767314

Base 6.572467 0.00 0.00 0.00 2,260,501.52

644806002 Total

0.00 13,277.040.00525,935.000 Local 29,838,302.21

Base 0.00 0.00 1,708.22 3,840,476.55

COMMON STOCK HKD1.677103905 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCSHANGRI LA ASIA LTD

166,000.000 NJBD Local 13.930000 0.00 0.00 2,497.37 2,309,882.627.772450

Base 1.792228 0.00 0.00 321.31 297,188.48

COMMON STOCK CNY1.0678204900 01 Dec 2011 05 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTDCHINA SHIPPING DEVELOPMENT H

178,000.000 NJEM Local 4.928900 0.00 263.20 948.19 876,132.817.771300

Base 0.634244 0.00 33.87 122.01 112,739.54

01 Dec 2011 05 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

656,000.000 NJEM Local 4.915200 0.00 967.31 3,482.95 3,219,920.947.771300

Base 0.632481 0.00 124.47 448.18 414,334.92

02 Dec 2011 06 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTD

60,000.000 NJEM Local 5.133100 0.00 92.40 332.64 307,560.967.768250

Base 0.660779 0.00 11.89 42.82 39,592.05
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02 Dec 2011 06 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

598,000.000 NJEM Local 5.136800 0.00 921.54 3,317.74 3,067,567.127.768250

Base 0.661256 0.00 118.63 427.09 394,885.22

05 Dec 2011 07 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

104,000.000 NJEM Local 4.938100 0.00 154.07 555.09 512,853.247.770800

Base 0.635469 0.00 19.83 71.43 65,997.48

678204900 Total

2,398.52 8,636.610.001,596,000.000 Local 7,984,035.07

Base 0.00 308.69 1,111.53 1,027,549.21

COMMON STOCK HKD.1681001905 06 Dec 2011 08 Dec 2011 HKD/HK1 0.01HSBC BANKPLCSHANGHAI INDUSTRIAL HLDG LTD

270,098.000 NJED Local 21.005900 0.00 11,347.31 6,127.89 5,656,176.387.773450

Base 2.702262 0.00 1,459.75 788.31 727,627.55

07 Dec 2011 09 Dec 2011 HKD/HK1 0.01HSBC BANKPLC

433,821.000 NJED Local 20.882000 0.00 18,118.11 9,784.22 9,031,147.797.773950

Base 2.686151 0.00 2,330.62 1,258.59 1,161,719.30

681001905 Total

29,465.42 15,912.110.00703,919.000 Local 14,687,324.17

Base 0.00 3,790.37 2,046.90 1,889,346.85

COMMON STOCK HKD.5685992000 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCSUN HUNG KAI PROPERTIES

150,000.000 NJBU Local 99.299700 0.00 0.00 16,086.55 14,878,868.447.772450

Base 12.775856 0.00 0.00 2,069.69 1,914,308.67

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

240,630.000 NJBU Local 86.990600 0.00 0.00 0.00 20,932,548.197.767170

Base 11.199781 0.00 0.00 0.00 2,695,003.21
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685992000 Total

0.00 16,086.550.00390,630.000 Local 35,811,416.63

Base 0.00 0.00 2,069.69 4,609,311.88

COMMON STOCK HKD.6686774001 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCSWIRE PACIFIC LTD A

235,000.000 NJBU Local 91.153600 0.00 0.00 23,134.78 21,397,961.217.772450

Base 11.727782 0.00 0.00 2,976.51 2,753,052.28

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

250,355.000 NJBU Local 85.650426 0.00 0.00 0.00 21,443,012.587.785470

Base 11.001318 0.00 0.00 0.00 2,754,234.96

686774001 Total

0.00 23,134.780.00485,355.000 Local 42,840,973.79

Base 0.00 0.00 2,976.51 5,507,287.24

COMMON STOCK USD.05692856909 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCVTECH HOLDINGS LTD

563,400.000 NJBU Local 81.581800 0.00 0.00 49,640.24 45,913,545.887.772450

Base 10.496279 0.00 0.00 6,386.69 5,907,216.63

COMMON STOCKB01CT3905 15 Dec 2011 19 Dec 2011 HKD/HK1 0.01UBS AGTENCENT HOLDINGS LTD

23,100.000 NJED Local 146.381800 0.00 1,690.71 3,652.51 3,376,076.367.783350

Base 18.807043 0.00 217.22 469.27 433,756.21

COMMON STOCK USD.02B2Q14Z904 07 Dec 2011 09 Dec 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITEDWANT WANT CHINA HOLDINGS LTD

54,000.000 NJEA Local 8.006600 0.00 194.56 467.59 431,694.257.773950

Base 1.029927 0.00 25.03 60.15 55,530.88

08 Dec 2011 12 Dec 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

6,000.000 NJEA Local 8.004400 0.00 21.61 52.84 47,951.957.772450

Base 1.029843 0.00 2.78 6.80 6,169.48
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22 Dec 2011 28 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

16,000.000 NJEA Local 8.000400 0.00 57.60 139.24 127,809.567.781900

Base 1.028078 0.00 7.40 17.89 16,423.95

23 Dec 2011 29 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

16,000.000 NJEA Local 8.000000 0.00 57.60 138.24 127,804.167.776950

Base 1.028681 0.00 7.41 17.78 16,433.71

28 Dec 2011 30 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LT

9,000.000 NJEA Local 8.002100 0.00 32.41 78.76 71,907.737.772850

Base 1.029494 0.00 4.17 10.13 9,251.14

B2Q14Z904 Total

363.78 876.670.00101,000.000 Local 807,167.65

Base 0.00 46.79 112.75 103,809.16

COMMON STOCK HKD.1B4NB60906 07 Dec 2011 09 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTDYUANDA CHINA HOLDINGS LTD

382,000.000 NJED Local 1.077200 0.00 329.19 444.91 410,716.307.773950

Base 0.138565 0.00 42.35 57.23 52,832.38

08 Dec 2011 12 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTD

402,000.000 NJED Local 1.093100 0.00 351.54 475.15 438,599.517.772450

Base 0.140638 0.00 45.23 61.14 56,430.02

09 Dec 2011 13 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTD

152,000.000 NJED Local 1.095300 0.00 133.19 180.31 166,172.107.781250

Base 0.140761 0.00 17.12 23.17 21,355.45

14 Dec 2011 16 Dec 2011 HKD/HK1CORE PACIFIC SECURITIES INTL LIMITE

284,000.000 NJED Local 1.045900 0.00 594.07 321.76 296,119.777.782300

Base 0.134395 0.00 76.34 41.34 38,050.42
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15 Dec 2011 19 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTD

508,000.000 NJED Local 1.030500 0.00 418.80 565.87 522,509.337.783350

Base 0.132398 0.00 53.81 72.71 67,131.68

16 Dec 2011 20 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTD

152,000.000 NJED Local 1.050000 0.00 127.68 172.77 159,299.557.784450

Base 0.134884 0.00 16.40 22.20 20,463.82

19 Dec 2011 21 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTD

233,000.000 NJED Local 1.048000 0.00 195.35 264.54 243,724.117.783950

Base 0.134636 0.00 25.10 33.98 31,311.11

20 Dec 2011 22 Dec 2011 HKD/HK1INVESTMENT TECHNOLOGY GROUP LTD

149,000.000 NJED Local 1.022800 0.00 121.92 165.19 152,110.097.781950

Base 0.131432 0.00 15.67 21.23 19,546.53

B4NB60906 Total

2,271.74 2,590.500.002,262,000.000 Local 2,389,250.76

Base 0.00 292.02 333.00 307,121.41

COMMON STOCKB4PFFW905 08 Dec 2011 12 Dec 2011 HKD/HK1DEUTSCHE BANK SECURITIES INCPRADA S.P.A.

463,000.000 NJBU Local 37.100200 0.00 0.00 18,551.58 17,158,841.027.772450

Base 4.773295 0.00 0.00 2,386.84 2,207,648.94

20 Dec 2011 22 Dec 2011 HKD/HK1 0.01BBV CAYMAN ISLAND

340,000.000 NJBU Local 32.885500 0.00 22,362.14 12,076.48 11,146,631.387.781950

Base 4.225869 0.00 2,873.59 1,551.86 1,432,369.96

21 Dec 2011 23 Dec 2011 HKD/HK1 0.01CREDIT LYONNAIS SECURITIES(ASIA)

490,300.000 NJBU Local 32.913800 0.00 32,275.27 17,429.01 16,087,931.857.781450

Base 4.229777 0.00 4,147.72 2,239.82 2,067,472.24
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22 Dec 2011 28 Dec 2011 HKD/HK1 0.01CREDIT LYONNAIS SECURITIES(ASIA)

706,700.000 NJBU Local 32.813500 0.00 46,378.60 25,045.15 23,117,876.697.781900

Base 4.216644 0.00 5,959.80 3,218.38 2,970,723.95

B4PFFW905 Total

101,016.01 73,102.220.002,000,000.000 Local 67,511,280.94

Base 0.00 12,981.11 9,396.90 8,678,215.09

COMMON STOCK CNY1.B57JY2909 01 Dec 2011 05 Dec 2011 HKD/HK1JPMORGAN SECURITIES(ASIA PACIFIC)LTCHINA MINSHENG BANKING H

152,500.000 NJEA Local 6.657100 0.00 2,030.42 1,097.22 1,012,080.117.771300

Base 0.856626 0.00 261.27 141.19 130,233.05

05 Dec 2011 07 Dec 2011 HKD/HK1GOLDMAN SACHS AND COMPANY

238,000.000 NJEA Local 6.545100 0.00 3,115.47 1,682.37 1,552,935.967.770800

Base 0.842268 0.00 400.92 216.50 199,842.48

06 Dec 2011 08 Dec 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

55,000.000 NJEA Local 6.499300 0.00 160.86 386.59 356,914.057.773450

Base 0.836090 0.00 20.69 49.73 45,914.50

07 Dec 2011 09 Dec 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

107,000.000 NJEA Local 6.665600 0.00 320.95 771.06 712,127.197.773950

Base 0.857428 0.00 41.29 99.19 91,604.29

08 Dec 2011 12 Dec 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

10,500.000 NJEA Local 6.706900 0.00 31.69 76.63 70,314.137.772450

Base 0.862907 0.00 4.08 9.86 9,046.59

19 Dec 2011 21 Dec 2011 HKD/HK1GOLDMAN SACHS AND COMPANY

461,000.000 NJEA Local 6.323800 0.00 5,830.55 3,148.50 2,906,292.757.783950

Base 0.812415 0.00 749.05 404.49 373,369.92
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B57JY2909 Total

11,489.94 7,162.370.001,024,000.000 Local 6,610,664.19

Base 0.00 1,477.30 920.96 850,010.83

COMMON STOCK USD.01B5B23W909 14 Dec 2011 16 Dec 2011 HKD/HK1 0.01DEUTSCHE BANK SECURITIES INCSANDS CHINA LTD

2,500,000.000 NJBU Local 22.508200 0.00 112,541.00 60,772.15 56,097,186.857.782300

Base 2.892230 0.00 14,461.15 7,809.02 7,208,304.34

19 Dec 2011 21 Dec 2011 HKD/HK1 0.01CREDIT LYONNAIS SECURITIES(ASIA)

165,400.000 NJBU Local 21.129400 0.00 6,989.61 3,774.58 3,484,038.567.783950

Base 2.714483 0.00 897.95 484.92 447,592.62

08 Dec 2011 08 Dec 2011 HKD/HK1ASSET TRANSFER (NON CASH)

803,000.000 NJBU Local 20.941622 0.00 0.00 0.00 16,816,123.217.796050

Base 2.686184 0.00 0.00 0.00 2,157,005.56

B5B23W909 Total

119,530.61 64,546.730.003,468,400.000 Local 76,397,348.62

Base 0.00 15,359.10 8,293.94 9,812,902.52

HONG KONG DOLLAR  Total

0.00Local26,197,526.000

0.00Base

524,369.85

67,446.38

416,545.89

53,555.12

689,274,153.22

88,658,087.32

INDONESIAN RUPIAH

COMMON STOCK IDR100.653567909 20 Dec 2011 23 Dec 2011 IDR/ID5LIQUIDNETASIA LIMITEDPP LONDON SUMATRA INDONES PT

2,924,500.000 NJEM Local 2,137.000000 0.00 9,374,485.00 9,686,968.00 6,230,595,047.009,080.000000

Base 0.235352 0.00 1,032.43 1,066.85 686,188.88
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INDONESIAN RUPIAH  Total

0.00Local2,924,500.000

0.00Base

9,686,968.00

1,066.85

9,374,485.00

1,032.43

6,230,595,047.00

686,188.88

ISRAELI SHEKEL

COMMON STOCK ILS1.609803903 08 Dec 2011 12 Dec 2011 ILS/IL1DEUTSCHE BANK AG LONDONBEZEQ THE ISRAELI TELECOM CO

563,500.000 NJBU Local 6.865100 0.00 0.00 0.00 3,868,483.853.764000

Base 1.823884 0.00 0.00 0.00 1,027,758.73

ISRAELI SHEKEL  Total

0.00Local563,500.000

0.00Base

0.00

0.00

0.00

0.00

3,868,483.85

1,027,758.73

JAPANESE YEN

COMMON STOCK601490006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCALL NIPPON AIRWAYS CO LTD

2,816,000.000 NJBU Local 222.021300 0.00 0.00 0.00 625,211,981.0077.510000

Base 2.864421 0.00 0.00 0.00 8,066,210.57

21 Dec 2011 27 Dec 2011 JPY/JP3GOLDMAN SACHS (JAPAN) LTD.

848,000.000 NJBU Local 220.446300 0.00 224,326.00 0.00 186,714,136.0077.975000

Base 2.827141 0.00 2,876.90 0.00 2,394,538.45

22 Dec 2011 28 Dec 2011 JPY/JP3GOLDMAN SACHS (JAPAN) LTD.

639,000.000 NJBU Local 220.295800 0.00 168,922.00 0.00 140,600,094.0078.090000

Base 2.821050 0.00 2,163.17 0.00 1,800,487.82

26 Dec 2011 29 Dec 2011 JPY/JP3MORGAN STANLEY CO INCORPORATED

1,171,000.000 NJBU Local 219.598000 0.00 308,579.00 0.00 256,840,679.0078.100000

Base 2.811754 0.00 3,951.08 0.00 3,288,613.05
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27 Dec 2011 30 Dec 2011 JPY/JP3MORGAN STANLEY CO INCORPORATED

692,000.000 NJBU Local 216.546200 0.00 179,819.00 0.00 149,670,151.0077.840000

Base 2.781940 0.00 2,310.11 0.00 1,922,792.28

28 Dec 2011 OPEN JPY/JP3DOHERTY &CO

1,863,000.000 NJBU Local 213.223300 0.00 476,683.00 0.00 396,758,325.0077.940000

Base 2.735736 0.00 6,116.03 0.00 5,090,561.01

29 Dec 2011 OPEN JPY/JP3DOHERTY &CO

1,000,000.000 NJBU Local 210.082000 0.00 252,098.00 0.00 209,829,902.0077.725000

Base 2.702888 0.00 3,243.46 0.00 2,699,644.93

601490006 Total

1,610,427.00 0.000.009,029,000.000 Local 1,965,625,268.00

Base 0.00 20,660.75 0.00 25,262,848.11

COMMON STOCK605520006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCASAHI GLASS CO LTD

569,000.000 NJBU Local 664.336900 0.00 0.00 0.00 378,007,696.0077.510000

Base 8.570983 0.00 0.00 0.00 4,876,889.38

08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

394,535.000 NJBU Local 40.594236 0.00 0.00 0.00 16,015,847.000.712898

Base 56.942559 0.00 0.00 0.00 22,465,832.82

08 Dec 2011 CANCEL JPY/JP3ASSET TRANSFER (NON CASH)

-394,535.000 NJBU Local 40.594236 0.00 0.00 0.00 -16,015,847.000.712898

Base 56.942559 0.00 0.00 0.00 -22,465,832.82

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

394,535.000 NJBU Local 889.519112 0.00 0.00 0.00 350,946,423.0081.042031

Base 10.976022 0.00 0.00 0.00 4,330,424.82
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605520006 Total

0.00 0.000.00963,535.000 Local 728,954,119.00

Base 0.00 0.00 0.00 9,207,314.20

COMMON STOCK612927905 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNTT DOCOMO INC

7,830.000 NJBU Local 139,156.108500 0.00 0.00 0.00 1,089,592,330.0077.510000

Base 1,795.331035 0.00 0.00 0.00 14,057,442.01

08 Dec 2011 JPY/JP3INTERFUNDTRANSFER

1,770.000 NJBU Local 151,684.029378 0.00 0.00 0.00 268,480,732.0077.510000

Base 1,956.960771 0.00 0.00 0.00 3,463,820.57

08 Dec 2011 CANCEL JPY/JP3INTERFUNDTRANSFER

-1,770.000 NJBU Local 151,684.029378 0.00 0.00 0.00 -268,480,732.0077.510000

Base 1,956.960771 0.00 0.00 0.00 -3,463,820.57

08 Dec 2011 OPEN JPY/JP336 INTERFUNDTRANSFER

1,770.000 NJBU Local 151,684.029378 0.00 0.00 0.00 268,480,732.0084.342861

Base 1,798.421684 0.00 0.00 0.00 3,183,206.38

612927905 Total

0.00 0.000.009,600.000 Local 1,358,073,062.00

Base 0.00 0.00 0.00 17,240,648.39

COMMON STOCK622959906 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)RAKUTEN INC

1,900.000 NJBU Local 69,969.653157 0.00 0.00 0.00 132,942,341.0082.179043

Base 851.429400 0.00 0.00 0.00 1,617,715.86

COMMON STOCK633286901 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCFCC CO LTD

42,000.000 NJBU Local 1,591.744800 0.00 0.00 0.00 66,853,282.0077.510000

Base 20.535993 0.00 0.00 0.00 862,511.70
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09 Dec 2011 14 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

73,700.000 NJBU Local 1,563.612600 0.00 0.00 0.00 115,238,249.0077.620000

Base 20.144455 0.00 0.00 0.00 1,484,646.34

12 Dec 2011 15 Dec 2011 JPY/JP3CREDIT SUISSE FIRST BOSTON GARANTIA

54,500.000 NJBU Local 1,626.597200 0.00 0.00 0.00 88,649,547.0077.810000

Base 20.904732 0.00 0.00 0.00 1,139,307.89

13 Dec 2011 16 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

34,100.000 NJBU Local 1,582.231700 0.00 0.00 0.00 53,954,101.0077.845000

Base 20.325412 0.00 0.00 0.00 693,096.55

14 Dec 2011 19 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

28,500.000 NJBU Local 1,563.364900 0.00 0.00 0.00 44,555,900.0078.110000

Base 20.014914 0.00 0.00 0.00 570,425.04

15 Dec 2011 20 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

11,300.000 NJBU Local 1,540.637200 0.00 0.00 0.00 17,409,200.0077.965000

Base 19.760626 0.00 0.00 0.00 223,295.07

16 Dec 2011 21 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

22,900.000 NJBU Local 1,504.506600 0.00 0.00 0.00 34,453,201.0077.710000

Base 19.360528 0.00 0.00 0.00 443,356.08

19 Dec 2011 22 Dec 2011 JPY/JP3JP MORGANCHASE FOR CREST

14,800.000 NJBU Local 1,483.777000 0.00 0.00 0.00 21,959,900.0077.940000

Base 19.037426 0.00 0.00 0.00 281,753.91

633286901 Total

0.00 0.000.00281,800.000 Local 443,073,380.00

Base 0.00 0.00 0.00 5,698,392.58
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COMMON STOCK633517909 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI UFJ FINANCIAL GRO

2,033,800.000 NJBU Local 347.400000 0.00 0.00 0.00 706,542,120.0077.510000

Base 4.482002 0.00 0.00 0.00 9,115,496.32

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

1,718,697.000 NJBU Local 450.319994 0.00 0.00 0.00 773,963,623.0085.893196

Base 5.242790 0.00 0.00 0.00 9,010,767.57

633517909 Total

0.00 0.000.003,752,497.000 Local 1,480,505,743.00

Base 0.00 0.00 0.00 18,126,263.89

COMMON STOCK635693005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCFANUC CORP

14,500.000 NJBU Local 13,046.262100 0.00 0.00 0.00 189,170,800.0077.510000

Base 168.317147 0.00 0.00 0.00 2,440,598.63

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

27,469.000 NJBU Local 10,073.624376 0.00 0.00 0.00 276,712,388.0085.515049

Base 117.799434 0.00 0.00 0.00 3,235,832.64

635693005 Total

0.00 0.000.0041,969.000 Local 465,883,188.00

Base 0.00 0.00 0.00 5,676,431.27

COMMON STOCK642910004 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)HITACHI LTD

340,600.000 NJBU Local 387.322868 0.00 0.00 0.00 131,922,169.0095.334596

Base 4.062773 0.00 0.00 0.00 1,383,780.65

COMMON STOCK643514003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCHONDA MOTOR CO LTD

9,700.000 NJBU Local 2,462.673200 0.00 0.00 0.00 23,887,930.0077.510000

Base 31.772329 0.00 0.00 0.00 308,191.59
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21 Dec 2011 27 Dec 2011 JPY/JP3 0.04GOLDMAN SACHS (JAPAN) LTD.

171,887.000 NJBU Local 2,321.048900 0.00 478,749.00 0.00 398,479,383.0077.975000

Base 29.766578 0.00 6,139.78 0.00 5,110,347.97

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

343,289.000 NJBU Local 3,057.986463 0.00 0.00 0.00 1,049,773,115.0087.798698

Base 34.829519 0.00 0.00 0.00 11,956,590.86

643514003 Total

478,749.00 0.000.00524,876.000 Local 1,472,140,428.00

Base 0.00 6,139.78 0.00 17,375,130.42

COMMON STOCK644150005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCHOYA CORP

457,800.000 NJBU Local 1,623.164500 0.00 0.00 0.00 743,084,708.0077.510000

Base 20.941356 0.00 0.00 0.00 9,586,952.75

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

140,257.000 NJBU Local 1,817.912881 0.00 0.00 0.00 254,975,007.0080.830021

Base 22.490566 0.00 0.00 0.00 3,154,459.25

644150005 Total

0.00 0.000.00598,057.000 Local 998,059,715.00

Base 0.00 0.00 0.00 12,741,412.00

COMMON STOCK645610007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCIBIDEN CO LTD

178,400.000 NJBU Local 1,791.416200 0.00 0.00 0.00 319,588,650.0077.510000

Base 23.112066 0.00 0.00 0.00 4,123,192.49

COMMON STOCK647098003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCJSR CORP

206,100.000 NJBU Local 1,469.726200 0.00 0.00 0.00 302,910,570.0077.510000

Base 18.961762 0.00 0.00 0.00 3,908,019.22
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09 Dec 2011 14 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

261,200.000 NJBU Local 1,439.433500 0.00 0.00 0.00 375,980,030.0077.620000

Base 18.544621 0.00 0.00 0.00 4,843,855.06

647098003 Total

0.00 0.000.00467,300.000 Local 678,890,600.00

Base 0.00 0.00 0.00 8,751,874.28

COMMON STOCK647453901 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCJAPAN TOBACCO INC

4,965.000 NJBU Local 367,112.187300 0.00 0.00 0.00 1,822,712,010.0077.510000

Base 4,736.320311 0.00 0.00 0.00 23,515,830.34

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

635.000 NJBU Local 291,425.045669 0.00 0.00 0.00 185,054,904.0085.695845

Base 3,400.690504 0.00 0.00 0.00 2,159,438.47

647453901 Total

0.00 0.000.005,600.000 Local 2,007,766,914.00

Base 0.00 0.00 0.00 25,675,268.81

COMMON STOCK649658002 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKOMATSU LTD

110,500.000 NJBU Local 2,001.523300 0.00 0.00 0.00 221,168,325.0077.510000

Base 25.822775 0.00 0.00 0.00 2,853,416.66

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

141,249.000 NJBU Local 2,002.153898 0.00 0.00 0.00 282,802,236.0078.668656

Base 25.450465 0.00 0.00 0.00 3,594,852.75

649658002 Total

0.00 0.000.00251,749.000 Local 503,970,561.00

Base 0.00 0.00 0.00 6,448,269.41
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COMMON STOCK649926003 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCKYOCERA CORP

69,000.000 NJBU Local 6,824.411600 0.00 0.00 0.00 470,884,400.0077.510000

Base 88.045563 0.00 0.00 0.00 6,075,143.85

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

34,177.000 NJBU Local 8,101.467712 0.00 0.00 0.00 276,883,862.0082.922603

Base 97.699149 0.00 0.00 0.00 3,339,063.81

649926003 Total

0.00 0.000.00103,177.000 Local 747,768,262.00

Base 0.00 0.00 0.00 9,414,207.66

COMMON STOCK651312902 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTOKIO MARINE HOLDINGS INC

324,700.000 NJBU Local 1,802.967400 0.00 0.00 0.00 585,423,515.0077.510000

Base 23.261094 0.00 0.00 0.00 7,552,877.24

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

127,625.000 NJBU Local 2,404.907549 0.00 0.00 0.00 306,926,326.0083.891973

Base 28.666718 0.00 0.00 0.00 3,658,589.92

651312902 Total

0.00 0.000.00452,325.000 Local 892,349,841.00

Base 0.00 0.00 0.00 11,211,467.16

COMMON STOCK654379908 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCJFE HOLDINGS INC

700.000 NJBU Local 1,508.871400 0.00 0.00 0.00 1,056,210.0077.510000

Base 19.466797 0.00 0.00 0.00 13,626.76

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

158,855.000 NJBU Local 2,617.439344 0.00 0.00 0.00 415,793,327.0085.795883

Base 30.507750 0.00 0.00 0.00 4,846,308.61
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654379908 Total

0.00 0.000.00159,555.000 Local 416,849,537.00

Base 0.00 0.00 0.00 4,859,935.37

COMMON STOCK656302908 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUMITOMO MITSUI FINANCIAL GR

239,400.000 NJBU Local 2,242.601900 0.00 0.00 0.00 536,878,895.0077.510000

Base 28.933065 0.00 0.00 0.00 6,926,575.86

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

171,138.000 NJBU Local 2,853.189992 0.00 0.00 0.00 488,289,229.0084.644686

Base 33.707845 0.00 0.00 0.00 5,768,693.24

656302908 Total

0.00 0.000.00410,538.000 Local 1,025,168,124.00

Base 0.00 0.00 0.00 12,695,269.10

COMMON STOCK656946001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMARUBENI CORP

749,000.000 NJBU Local 478.619000 0.00 0.00 0.00 358,485,631.0077.510000

Base 6.174932 0.00 0.00 0.00 4,625,024.27

21 Dec 2011 27 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

2,534,229.000 NJBU Local 460.517500 0.00 583,529.00 0.00 1,166,473,275.0077.975000

Base 5.905963 0.00 7,483.54 0.00 14,959,580.31

28 Dec 2011 OPEN JPY/JP3 0.01CITIGROUPGLOBAL MARKETS INC

2,000,000.000 NJBU Local 458.786500 0.00 1,101,088.00 0.00 916,471,912.0077.940000

Base 5.886406 0.00 14,127.38 0.00 11,758,685.04

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

616,257.000 NJBU Local 526.514670 0.00 0.00 0.00 324,468,351.0080.095217

Base 6.573609 0.00 0.00 0.00 4,051,032.82
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656946001 Total

1,684,617.00 0.000.005,899,486.000 Local 2,765,899,169.00

Base 0.00 21,610.92 0.00 35,394,322.44

COMMON STOCK659101901 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMIZUHO FINANCIAL GROUP INC

1,226,100.000 NJBU Local 106.183200 0.00 0.00 0.00 130,191,222.0077.510000

Base 1.369929 0.00 0.00 0.00 1,679,670.00

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

3,130,743.000 NJBU Local 155.213410 0.00 0.00 0.00 485,933,297.0085.319603

Base 1.819200 0.00 0.00 0.00 5,695,447.25

659101901 Total

0.00 0.000.004,356,843.000 Local 616,124,519.00

Base 0.00 0.00 0.00 7,375,117.25

COMMON STOCK659678007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI CORP

523,100.000 NJBU Local 1,597.601100 0.00 0.00 0.00 835,705,135.0077.510000

Base 20.611548 0.00 0.00 0.00 10,781,900.85

21 Dec 2011 27 Dec 2011 JPY/JP3 0.01DEUTSCHE BANK SECURITIES INC

492,886.000 NJBU Local 1,524.101300 0.00 375,604.00 0.00 750,832,589.0077.975000

Base 19.546025 0.00 4,816.98 0.00 9,629,145.10

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

227,775.000 NJBU Local 2,236.457196 0.00 0.00 0.00 509,409,038.0083.411014

Base 26.812493 0.00 0.00 0.00 6,107,215.50

659678007 Total

375,604.00 0.000.001,243,761.000 Local 2,095,946,762.00

Base 0.00 4,816.98 0.00 26,518,261.45
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COMMON STOCK659704001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCMITSUBISHI ELECTRIC CORP

605,000.000 NJBU Local 758.735400 0.00 0.00 0.00 459,034,917.0077.510000

Base 9.788871 0.00 0.00 0.00 5,922,267.02

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

354,283.000 NJBU Local 756.883621 0.00 0.00 0.00 268,151,000.0082.185641

Base 9.209439 0.00 0.00 0.00 3,262,747.55

659704001 Total

0.00 0.000.00959,283.000 Local 727,185,917.00

Base 0.00 0.00 0.00 9,185,014.57

COMMON STOCK661040006 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)MURATA MANUFACTURING CO LTD

17,100.000 NJBU Local 4,135.247543 0.00 0.00 0.00 70,712,733.0089.951432

Base 45.972003 0.00 0.00 0.00 786,121.26

COMMON STOCK664038007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCDENSO CORP

62,700.000 NJBU Local 2,181.391200 0.00 0.00 0.00 136,773,228.0077.510000

Base 28.143352 0.00 0.00 0.00 1,764,588.16

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

106,266.000 NJBU Local 2,792.810899 0.00 0.00 0.00 296,780,843.0085.599897

Base 32.626335 0.00 0.00 0.00 3,467,070.10

664038007 Total

0.00 0.000.00168,966.000 Local 433,554,071.00

Base 0.00 0.00 0.00 5,231,658.26

COMMON STOCK664068004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNIDEC CORP

92,800.000 NJBU Local 6,857.104500 0.00 0.00 0.00 636,339,298.0077.510000

Base 88.467353 0.00 0.00 0.00 8,209,770.33
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08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

33,201.000 NJBU Local 6,929.036384 0.00 0.00 0.00 230,050,937.0080.483802

Base 86.092310 0.00 0.00 0.00 2,858,350.78

664068004 Total

0.00 0.000.00126,001.000 Local 866,390,235.00

Base 0.00 0.00 0.00 11,068,121.11

COMMON STOCK664137007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNIPPON TELEGRAPH + TELEPHONE

53,700.000 NJBU Local 3,846.591100 0.00 0.00 0.00 206,561,942.0077.510000

Base 49.627030 0.00 0.00 0.00 2,664,971.51

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

123,534.000 NJBU Local 3,890.541680 0.00 0.00 0.00 480,614,176.0081.436530

Base 47.773913 0.00 0.00 0.00 5,901,702.54

664137007 Total

0.00 0.000.00177,234.000 Local 687,176,118.00

Base 0.00 0.00 0.00 8,566,674.05

COMMON STOCK664180007 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNITTO DENKO CORP

94,000.000 NJBU Local 3,187.682100 0.00 0.00 0.00 299,642,117.0077.510000

Base 41.126075 0.00 0.00 0.00 3,865,851.08

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

1,770.000 NJBU Local 4,625.816949 0.00 0.00 0.00 8,187,696.0083.862445

Base 55.159576 0.00 0.00 0.00 97,632.45

08 Dec 2011 JPY/JP3INTERFUNDTRANSFER

1,770.000 NJDE Local 4,625.816949 0.00 0.00 0.00 8,187,696.0077.510000

Base 59.680260 0.00 0.00 0.00 105,634.06
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08 Dec 2011 CANCEL JPY/JP3INTERFUNDTRANSFER

-1,770.000 NJDE Local 4,625.816949 0.00 0.00 0.00 -8,187,696.0077.510000

Base 59.680260 0.00 0.00 0.00 -105,634.06

08 Dec 2011 OPEN JPY/JP336 INTERFUNDTRANSFER

1,770.000 NJDE Local 4,625.816949 0.00 0.00 0.00 8,187,696.0083.862445

Base 55.159576 0.00 0.00 0.00 97,632.45

664180007 Total

0.00 0.000.0097,540.000 Local 316,017,509.00

Base 0.00 0.00 0.00 4,061,115.98

COMMON STOCK664256005 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)NIPPON STEEL CORP

322,400.000 NJBU Local 367.882050 0.00 0.00 0.00 118,605,173.0095.617231

Base 3.847445 0.00 0.00 0.00 1,240,416.31

COMMON STOCK664286002 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNISSAN MOTOR CO LTD

1,458,300.000 NJBU Local 696.360500 0.00 0.00 0.00 1,015,502,517.0077.510000

Base 8.984138 0.00 0.00 0.00 13,101,567.76

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

394,415.000 NJBU Local 715.575175 0.00 0.00 0.00 282,233,583.0087.025405

Base 8.222601 0.00 0.00 0.00 3,243,117.13

664286002 Total

0.00 0.000.001,852,715.000 Local 1,297,736,100.00

Base 0.00 0.00 0.00 16,344,684.89

COMMON STOCK664480902 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCNITORI HOLDINGS CO LTD

47,000.000 NJBU Local 7,156.842600 0.00 0.00 0.00 336,371,602.0077.510000

Base 92.334442 0.00 0.00 0.00 4,339,718.77
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COMMON STOCK677062903 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)SOFTBANK CORP

30,700.000 NJBU Local 1,885.510130 0.00 0.00 0.00 57,885,161.0090.479514

Base 20.839083 0.00 0.00 0.00 639,759.86

COMMON STOCK680458007 21 Dec 2011 27 Dec 2011 JPY/JP3 0.06GOLDMAN SACHS + COSHIN ETSU CHEMICAL CO LTD

188,390.000 NJBU Local 3,713.926500 0.00 839,599.00 0.00 698,827,014.0077.975000

Base 47.629708 0.00 10,767.54 0.00 8,962,193.19

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

57,000.000 NJBU Local 4,434.354508 0.00 0.00 0.00 252,758,207.0084.789819

Base 52.298195 0.00 0.00 0.00 2,980,997.13

680458007 Total

839,599.00 0.000.00245,390.000 Local 951,585,221.00

Base 0.00 10,767.54 0.00 11,943,190.32

COMMON STOCK680526001 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSHISEIDO CO LTD

385,500.000 NJBU Local 1,402.286200 0.00 0.00 0.00 540,581,330.0077.510000

Base 18.091681 0.00 0.00 0.00 6,974,343.05

09 Dec 2011 14 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INC

153,100.000 NJBU Local 1,375.189200 0.00 0.00 0.00 210,541,467.0077.620000

Base 17.716944 0.00 0.00 0.00 2,712,464.15

680526001 Total

0.00 0.000.00538,600.000 Local 751,122,797.00

Base 0.00 0.00 0.00 9,686,807.20

COMMON STOCK685882003 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)SUMITOMO METAL INDUSTRIES

267,900.000 NJBU Local 234.941586 0.00 0.00 0.00 62,940,851.0091.679917

Base 2.562629 0.00 0.00 0.00 686,528.23
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COMMON STOCK686550005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCSUZUKI MOTOR CORP

292,700.000 NJBU Local 1,634.992800 0.00 0.00 0.00 478,562,393.0077.510000

Base 21.093959 0.00 0.00 0.00 6,174,201.95

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

141,624.000 NJBU Local 1,911.307158 0.00 0.00 0.00 270,686,965.0083.601736

Base 22.862051 0.00 0.00 0.00 3,237,815.12

686550005 Total

0.00 0.000.00434,324.000 Local 749,249,358.00

Base 0.00 0.00 0.00 9,412,017.07

COMMON STOCK689544005 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTOKYO GAS CO LTD

222,000.000 NJBU Local 345.663200 0.00 0.00 0.00 76,737,230.0077.510000

Base 4.459595 0.00 0.00 0.00 990,030.06

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

681,539.000 NJBU Local 387.450935 0.00 0.00 0.00 264,062,923.0088.650135

Base 4.370562 0.00 0.00 0.00 2,978,708.65

689544005 Total

0.00 0.000.00903,539.000 Local 340,800,153.00

Base 0.00 0.00 0.00 3,968,738.71

COMMON STOCK689567006 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTOKYO ELECTRON LTD

89,000.000 NJBU Local 4,274.536400 0.00 0.00 0.00 380,433,740.0077.510000

Base 55.148192 0.00 0.00 0.00 4,908,189.14

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

55,401.000 NJBU Local 4,309.920903 0.00 0.00 0.00 238,773,928.0080.949561

Base 53.242054 0.00 0.00 0.00 2,949,663.03
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689567006 Total

0.00 0.000.00144,401.000 Local 619,207,668.00

Base 0.00 0.00 0.00 7,857,852.17

COMMON STOCK689714004 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTORAY INDUSTRIES INC

546,000.000 NJBU Local 559.593600 0.00 0.00 0.00 305,538,106.0077.510000

Base 7.219631 0.00 0.00 0.00 3,941,918.54

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

442,570.000 NJBU Local 530.020898 0.00 0.00 0.00 234,571,349.0079.466949

Base 6.669702 0.00 0.00 0.00 2,951,810.17

689714004 Total

0.00 0.000.00988,570.000 Local 540,109,455.00

Base 0.00 0.00 0.00 6,893,728.71

COMMON STOCK689721009 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCTOSHIBA CORP

255,000.000 NJBU Local 338.124702 0.00 0.00 0.00 86,221,799.0077.510000

Base 4.362336 0.00 0.00 0.00 1,112,395.81

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

683,542.000 NJBU Local 437.879444 0.00 0.00 0.00 299,308,991.0086.008059

Base 5.091144 0.00 0.00 0.00 3,480,011.01

689721009 Total

0.00 0.000.00938,542.000 Local 385,530,790.00

Base 0.00 0.00 0.00 4,592,406.82

COMMON STOCKB10RB1904 08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)INPEX CORP

300.000 NJBU Local 570,866.203333 0.00 0.00 0.00 171,259,861.0080.970000

Base 7,050.342167 0.00 0.00 0.00 2,115,102.65
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COMMON STOCKB627LW906 08 Dec 2011 13 Dec 2011 JPY/JP3DEUTSCHE BANK SECURITIES INCJX HOLDINGS INC

1,235,700.000 NJBU Local 483.468800 0.00 0.00 0.00 597,422,396.0077.510000

Base 6.237502 0.00 0.00 0.00 7,707,681.54

08 Dec 2011 08 Dec 2011 JPY/JP3ASSET TRANSFER (NON CASH)

483,169.000 NJBU Local 560.103860 0.00 0.00 0.00 270,624,822.0081.890267

Base 6.839688 0.00 0.00 0.00 3,304,725.11

B627LW906 Total

0.00 0.000.001,718,869.000 Local 868,047,218.00

Base 0.00 0.00 0.00 11,012,406.65

JAPANESE YEN  Total

0.00Local39,051,942.000

0.00Base

0.00

0.00

4,988,996.00

63,995.97

31,598,990,343.00

396,429,186.38

NORWEGIAN KRONE

COMMON STOCK NOK1.7775125909 08 Dec 2011 13 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INCYARA INTERNATIONAL ASA

235,100.000 NJBU Local 242.209500 0.00 0.00 0.00 56,943,453.455.791550

Base 41.821188 0.00 0.00 0.00 9,832,161.24

COMMON STOCK NOK10.B12TR1901 08 Dec 2011 13 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INCATEA ASA

47,134.000 NJBU Local 56.714100 0.00 0.00 0.00 2,673,162.395.791550

Base 9.792560 0.00 0.00 0.00 461,562.52

09 Dec 2011 14 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

89,683.000 NJBU Local 55.165200 0.00 0.00 0.00 4,947,380.625.743150

Base 9.605391 0.00 0.00 0.00 861,440.26

12 Dec 2011 15 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

42,516.000 NJBU Local 55.609900 0.00 0.00 0.00 2,364,310.505.824000

Base 9.548403 0.00 0.00 0.00 405,959.91
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13 Dec 2011 16 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

105,767.000 NJBU Local 56.575500 0.00 0.00 0.00 5,983,820.915.909750

Base 9.573248 0.00 0.00 0.00 1,012,533.68

14 Dec 2011 19 Dec 2011 NOK/NO3DEUTSCHE BANK SECURITIES INC

44,000.000 NJBU Local 56.023100 0.00 0.00 0.00 2,465,016.395.998900

Base 9.338895 0.00 0.00 0.00 410,911.40

B12TR1901 Total

0.00 0.000.00329,100.000 Local 18,433,690.81

Base 0.00 0.00 0.00 3,152,407.77

NORWEGIAN KRONE  Total

0.00Local564,200.000

0.00Base

0.00

0.00

0.00

0.00

75,377,144.26

12,984,569.01

POLISH ZLOTY

COMMON STOCK PLN1.B03NGS908 12 Dec 2011 15 Dec 2011 PLN/PL3 0.03CITIGROUPGLOBAL MARKETS LIMITEDPKO BANK POLSKI SA

71,652.000 NJEM Local 32.683100 0.00 7,025.43 0.00 2,334,784.053.434550

Base 9.515977 0.00 2,045.52 0.00 679,793.29

13 Dec 2011 16 Dec 2011 PLN/PL3 0.03CITIGROUPGLOBAL MARKETS LIMITED

43,987.000 NJEM Local 32.525500 0.00 4,292.10 0.00 1,426,407.073.479450

Base 9.347885 0.00 1,233.56 0.00 409,951.88

B03NGS908 Total

11,317.53 0.000.00115,639.000 Local 3,761,191.12

Base 0.00 3,279.08 0.00 1,089,745.17
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POLISH ZLOTY  Total

0.00Local115,639.000

0.00Base

0.00

0.00

11,317.53

3,279.08

3,761,191.12

1,089,745.17

POUND STERLING

COMMON STOCK USD.5005665906 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBHP BILLITON PLC

901,363.000 NJBU Local 19.686100 0.00 0.00 1.00 17,744,321.140.639754

Base 30.771359 0.00 0.00 1.56 27,736,162.87

16 Dec 2011 21 Dec 2011 GBP/GBB 0.03GOLDMAN SACHS

432,989.000 NJBU Local 18.495500 0.00 9,610.02 1.00 7,998,737.030.644039

Base 28.717981 0.00 14,921.49 1.55 12,419,646.99

19 Dec 2011 22 Dec 2011 GBP/GBB 0.03SOCIETE GENERALE LONDON BRANCH

500,000.000 NJBU Local 18.185500 0.00 10,911.30 1.00 9,081,837.690.643874

Base 28.243880 0.00 16,946.33 1.55 14,104,992.11

20 Dec 2011 23 Dec 2011 GBP/GBB 0.03SANFORD C. BERNSTEIN LTD

500,000.000 NJBU Local 18.411800 0.00 11,047.08 1.00 9,194,851.910.637227

Base 28.893628 0.00 17,336.18 1.57 14,429,476.32

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

283,237.000 NJBU Local 21.797493 0.00 0.00 0.00 6,173,856.700.621250

Base 35.086514 0.00 0.00 0.00 9,937,799.20

005665906 Total

31,568.40 4.000.002,617,589.000 Local 50,193,604.47

Base 0.00 49,204.00 6.23 78,628,077.49

REIT GBP.25013670005 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBRITISH LAND CO PLC

573,775.000 NJBU Local 4.780200 0.00 0.00 1.00 2,742,758.250.639754

Base 7.471935 0.00 0.00 1.56 4,287,207.66
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09 Dec 2011 14 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INC

930,425.000 NJBU Local 4.699300 0.00 0.00 1.00 4,372,345.200.640164

Base 7.340775 0.00 0.00 1.56 6,830,039.18

013670005 Total

0.00 2.000.001,504,200.000 Local 7,115,103.45

Base 0.00 0.00 3.12 11,117,246.84

COMMON STOCK023740905 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCDIAGEO PLC

767,502.000 NJBU Local 13.766900 0.00 0.00 1.00 10,566,122.270.639754

Base 21.519053 0.00 0.00 1.56 16,515,914.35

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

360,698.000 NJBU Local 11.421726 0.00 0.00 0.00 4,119,793.770.618490

Base 18.467107 0.00 0.00 0.00 6,661,048.64

023740905 Total

0.00 1.000.001,128,200.000 Local 14,685,916.04

Base 0.00 0.00 1.56 23,176,962.99

COMMON STOCK GBP.1045449907 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCIMPERIAL TOBACCO GROUP PLC

70,258.000 NJBU Local 23.783200 0.00 0.00 1.00 1,670,959.070.639754

Base 37.175539 0.00 0.00 1.56 2,611,877.49

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

155,442.000 NJBU Local 19.000014 0.00 0.00 0.00 2,953,400.320.605311

Base 31.388828 0.00 0.00 0.00 4,879,142.42

045449907 Total

0.00 1.000.00225,700.000 Local 4,624,359.39

Base 0.00 0.00 1.56 7,491,019.91
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COMMON STOCK USD.5054052907 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCHSBC HOLDINGS PLC

2,781,561.000 NJBU Local 5.072600 0.00 0.00 1.00 14,109,745.330.639754

Base 7.928985 0.00 0.00 1.56 22,054,954.45

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

2,013,739.000 NJBU Local 4.921769 0.00 0.00 0.00 9,911,158.260.634201

Base 7.760588 0.00 0.00 0.00 15,627,797.88

054052907 Total

0.00 1.000.004,795,300.000 Local 24,020,903.59

Base 0.00 0.00 1.56 37,682,752.33

COMMON STOCK067312900 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCASSOCIATED BRITISH FOODS PLC

426,700.000 NJBU Local 10.867400 0.00 0.00 1.00 4,637,118.580.639754

Base 16.986842 0.00 0.00 1.56 7,248,283.84

COMMON STOCK GBP.1071887004 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCRIO TINTO PLC

356,487.000 NJBU Local 32.916500 0.00 0.00 1.00 11,734,303.340.639754

Base 51.451808 0.00 0.00 1.56 18,341,899.14

16 Dec 2011 21 Dec 2011 GBP/GBB 0.06REDBURN PARTNERS LLP

422,733.000 NJBU Local 30.834900 0.00 15,641.92 1.00 13,019,286.850.644039

Base 47.877380 0.00 24,287.22 1.55 20,215,059.72

19 Dec 2011 22 Dec 2011 GBP/GBB 0.07CREDIT SUISSE SECURITIES (USA) LLC

400,000.000 NJBU Local 30.348900 0.00 18,209.34 1.00 12,121,349.660.643874

Base 47.134843 0.00 28,280.91 1.55 18,825,654.80

20 Dec 2011 23 Dec 2011 GBP/GBB 0.06SOCIETE GENERALE LONDON BRANCH

300,000.000 NJBU Local 31.066000 0.00 11,183.76 1.00 9,308,615.240.637227

Base 48.751858 0.00 17,550.67 1.57 14,608,005.06
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28 Dec 2011 OPEN GBP/GBB 0.03INSTINET LLC

200,000.000 NJBU Local 31.293500 0.00 3,755.22 1.00 6,254,943.780.646454

Base 48.407930 0.00 5,808.95 1.55 9,675,775.51

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

192,613.000 NJBU Local 43.268818 0.00 0.00 0.00 8,334,136.940.614457

Base 70.417999 0.00 0.00 0.00 13,563,422.14

071887004 Total

48,790.24 5.000.001,871,833.000 Local 60,772,635.81

Base 0.00 75,927.75 7.78 95,229,816.37

COMMON STOCK GBP.5079087003 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)SSE PLC

21,700.000 NJBU Local 13.875399 0.00 0.00 0.00 301,096.170.614723

Base 22.571790 0.00 0.00 0.00 489,807.87

COMMON STOCK USD.25079805909 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)BP PLC

1,388,800.000 NJBU Local 4.455471 0.00 0.00 0.00 6,187,758.400.638418

Base 6.978923 0.00 0.00 0.00 9,692,329.04

COMMON STOCK GBP.1087628905 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBG GROUP PLC

638,872.000 NJBU Local 13.553300 0.00 0.00 1.00 8,658,822.880.639754

Base 21.185174 0.00 0.00 1.56 13,534,613.12

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

301,328.000 NJBU Local 11.109014 0.00 0.00 0.00 3,347,457.090.616745

Base 18.012340 0.00 0.00 0.00 5,427,622.68

087628905 Total

0.00 1.000.00940,200.000 Local 12,006,279.97

Base 0.00 0.00 1.56 18,962,235.80



Prepared by State StreetPage 197

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK GBP.25092528900 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCGLAXOSMITHKLINE PLC

446,283.000 NJBU Local 14.455800 0.00 0.00 1.00 6,451,376.790.639754

Base 22.595873 0.00 0.00 1.56 10,084,152.33

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

711,417.000 NJBU Local 12.717579 0.00 0.00 0.00 9,047,502.210.632608

Base 20.103397 0.00 0.00 0.00 14,301,899.04

092528900 Total

0.00 1.000.001,157,700.000 Local 15,498,879.00

Base 0.00 0.00 1.56 24,386,051.37

COMMON STOCK GBP.25313486904 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCBARCLAYS PLC

1,459,347.000 NJBU Local 1.859700 0.00 0.00 1.00 2,713,946.620.639754

Base 2.906899 0.00 0.00 1.56 4,242,172.18

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

1,715,953.000 NJBU Local 2.856707 0.00 0.00 0.00 4,901,976.380.630953

Base 4.527607 0.00 0.00 0.00 7,769,163.40

313486904 Total

0.00 1.000.003,175,300.000 Local 7,615,923.00

Base 0.00 0.00 1.56 12,011,335.58

COMMON STOCK USD.5314110909 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCXSTRATA PLC

1,089,722.000 NJBU Local 10.176200 0.00 0.00 1.00 11,089,228.020.639754

Base 15.906427 0.00 0.00 1.56 17,333,581.38

16 Dec 2011 21 Dec 2011 GBP/GBB 0.02JEFFERIES+ COMPANY INC

956,361.000 NJBU Local 9.745400 0.00 11,184.14 1.00 9,308,935.340.644039

Base 15.131692 0.00 17,365.63 1.55 14,453,993.22
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19 Dec 2011 22 Dec 2011 GBP/GBB 0.02PERSHING LLC

609,000.000 NJBU Local 9.563200 0.00 6,988.79 1.00 5,816,999.000.643874

Base 14.852595 0.00 10,854.28 1.55 9,034,374.74

20 Dec 2011 23 Dec 2011 GBP/GBB 0.02MORGAN STANLEY CO INCORPORATED

500,000.000 NJBU Local 9.628200 0.00 5,776.92 1.00 4,808,322.080.637227

Base 15.109529 0.00 9,065.72 1.57 7,545,697.34

28 Dec 2011 OPEN GBP/GBB 0.02JEFFERIES+ COMPANY INC

500,000.000 NJBU Local 9.644200 0.00 5,786.52 1.00 4,816,312.480.646454

Base 14.918618 0.00 8,951.17 1.55 7,450,356.07

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

285,278.000 NJBU Local 14.454548 0.00 0.00 0.00 4,123,564.670.613174

Base 23.573332 0.00 0.00 0.00 6,724,953.08

314110909 Total

29,736.37 5.000.003,940,361.000 Local 39,963,361.59

Base 0.00 46,236.80 7.78 62,542,955.83

COMMON STOCKB033F2900 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCCENTRICA PLC

37,165.000 NJBU Local 2.880500 0.00 0.00 1.00 107,052.780.639754

Base 4.502512 0.00 0.00 1.56 167,334.29

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

846,735.000 NJBU Local 3.095006 0.00 0.00 0.00 2,620,650.640.612031

Base 5.056946 0.00 0.00 0.00 4,281,894.69

B033F2900 Total

0.00 1.000.00883,900.000 Local 2,727,703.42

Base 0.00 0.00 1.56 4,449,228.98
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COMMON STOCKB16GWD903 08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)VODAFONE GROUP PLC

2,444,300.000 NJBU Local 1.622838 0.00 0.00 0.00 3,966,703.030.524567

Base 3.093673 0.00 0.00 0.00 7,561,865.52

COMMON STOCK GBP.1B24CGK904 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCRECKITT BENCKISER GROUP PLC

289,184.000 NJBU Local 32.287500 0.00 0.00 1.00 9,337,027.400.639754

Base 50.468618 0.00 0.00 1.56 14,594,715.16

08 Dec 2011 08 Dec 2011 GBP/GBBASSET TRANSFER (NON CASH)

86,916.000 NJBU Local 33.665576 0.00 0.00 0.00 2,926,077.280.629777

Base 53.456346 0.00 0.00 0.00 4,646,211.88

B24CGK904 Total

0.00 1.000.00376,100.000 Local 12,263,104.68

Base 0.00 0.00 1.56 19,240,927.04

COMMON STOCKB59MW6903 08 Dec 2011 13 Dec 2011 GBP/GBBDEUTSCHE BANK SECURITIES INCCAIRN ENERGY PLC

658,200.000 NJBU Local 2.767000 0.00 0.00 1.00 1,821,238.390.639754

Base 4.325100 0.00 0.00 1.56 2,846,779.22

POUND STERLING  Total

0.00Local27,556,083.000

0.00Base

26.00

40.51

110,095.01

171,368.55

268,401,688.98

422,757,676.02

SINGAPORE DOLLAR

COMMON STOCK NPV604321901 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSINGAPORE TECH ENGINEERING

696,000.000 NJBU Local 2.774100 0.00 0.00 600.00 1,930,173.601.297200

Base 2.138529 0.00 0.00 462.53 1,487,953.75

COMMON STOCK616447900 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCGOLDEN AGRI RESOURCES LTD

3,761,000.000 NJBU Local 0.710000 0.00 0.00 600.00 2,669,710.001.297200

Base 0.547333 0.00 0.00 462.53 2,058,055.81
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COMMON STOCK NPV617520903 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCDBS GROUP HOLDINGS LTD

113,000.000 NJBU Local 12.400500 0.00 0.00 560.50 1,400,696.001.297200

Base 9.559436 0.00 0.00 432.08 1,079,784.15

08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

327,141.000 NJBU Local 11.968181 0.00 0.00 0.00 3,915,282.841.509867

Base 7.926644 0.00 0.00 0.00 2,593,130.27

617520903 Total

0.00 560.500.00440,141.000 Local 5,315,978.84

Base 0.00 0.00 432.08 3,672,914.42

COMMON STOCK NPV619792005 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCCITY DEVELOPMENTS LTD

132,000.000 NJBU Local 9.259200 0.00 0.00 488.89 1,221,725.511.297200

Base 7.137835 0.00 0.00 376.88 941,817.38

COMMON STOCK NPV624226007 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCJARDINE CYCLE + CARRIAGE LTD

27,000.000 NJBU Local 49.001100 0.00 0.00 529.21 1,322,500.491.297200

Base 37.774514 0.00 0.00 407.96 1,019,503.92

COMMON STOCK NPV630386902 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)SINGAPORE EXCHANGE LTD

376,100.000 NJBU Local 6.738852 0.00 0.00 0.00 2,534,482.391.321673

Base 5.098728 0.00 0.00 0.00 1,917,631.57

COMMON STOCK NPV630930907 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCCAPITALAND LTD

897,000.000 NJBU Local 2.427300 0.00 0.00 600.00 2,176,688.101.297200

Base 1.871184 0.00 0.00 462.53 1,677,989.59

COMMON STOCK NPV681173001 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSINGAPORE AIRLINES LTD

188,000.000 NJBU Local 10.227700 0.00 0.00 600.00 1,922,207.601.297200

Base 7.884443 0.00 0.00 462.53 1,481,812.83



Prepared by State StreetPage 201

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV685346009 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCKEPPEL LAND LTD

141,000.000 NJBU Local 2.446300 0.00 0.00 137.97 344,790.331.297200

Base 1.885831 0.00 0.00 106.36 265,795.81

COMMON STOCK NPV691678007 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCUNITED OVERSEAS BANK LTD

46,000.000 NJBU Local 15.368000 0.00 0.00 282.77 706,645.231.297200

Base 11.847055 0.00 0.00 217.98 544,746.55

08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

265,027.000 NJBU Local 14.360668 0.00 0.00 0.00 3,805,964.891.539072

Base 9.330735 0.00 0.00 0.00 2,472,896.68

691678007 Total

0.00 282.770.00311,027.000 Local 4,512,610.12

Base 0.00 0.00 217.98 3,017,643.23

COMMON STOCK NPV692737000 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCVENTURE CORP LTD

59,000.000 NJBU Local 6.587600 0.00 0.00 155.47 388,512.931.297200

Base 5.078323 0.00 0.00 119.85 299,501.18

09 Dec 2011 14 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INC

78,000.000 NJBU Local 6.415600 0.00 0.00 200.17 500,216.631.295250

Base 4.953175 0.00 0.00 154.54 386,193.11

692737000 Total

0.00 355.640.00137,000.000 Local 888,729.56

Base 0.00 0.00 274.39 685,694.29

COMMON STOCK NPVB01289907 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSINGAPORE PRESS HOLDINGS LTD

522,000.000 NJBU Local 3.707800 0.00 0.00 600.00 1,934,871.601.297200

Base 2.858310 0.00 0.00 462.53 1,491,575.39
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COMMON STOCK HKD.25B01CLC903 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCNOBLE GROUP LTD

831,000.000 NJBU Local 1.202900 0.00 0.00 399.84 999,210.061.297200

Base 0.927305 0.00 0.00 308.23 770,282.19

COMMON STOCK NPVB02PY2901 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSINGAPORE TELECOM LTD

1,066,000.000 NJBU Local 3.160900 0.00 0.00 600.00 3,368,919.391.297200

Base 2.436710 0.00 0.00 462.53 2,597,070.14

08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

1,242,948.000 NJBU Local 2.692953 0.00 0.00 0.00 3,347,201.051.414843

Base 1.903358 0.00 0.00 0.00 2,365,775.18

B02PY2901 Total

0.00 600.000.002,308,948.000 Local 6,716,120.44

Base 0.00 0.00 462.53 4,962,845.32

COMMON STOCK NPVB05Q3L908 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCOLAM INTERNATIONAL LTD

1,188,000.000 NJBU Local 2.339200 0.00 0.00 600.00 2,778,369.601.297200

Base 1.803269 0.00 0.00 462.53 2,141,820.54

COMMON STOCK NPVB08X16905 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSEMBCORP INDUSTRIES LTD

469,000.000 NJBU Local 4.303500 0.00 0.00 600.00 2,017,741.501.297200

Base 3.317530 0.00 0.00 462.53 1,555,459.07

COMMON STOCK NPVB0F9V2906 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCOVERSEA CHINESE BANKING CORP

219,000.000 NJBU Local 8.135000 0.00 0.00 600.00 1,780,965.001.297200

Base 6.271200 0.00 0.00 462.53 1,372,930.16

08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)

513,973.000 NJBU Local 6.303671 0.00 0.00 0.00 3,239,916.891.559483

Base 4.042154 0.00 0.00 0.00 2,077,558.27
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B0F9V2906 Total

0.00 600.000.00732,973.000 Local 5,020,881.89

Base 0.00 0.00 462.53 3,450,488.43

COMMON STOCK NPVB0WCDT901 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCCOSCO CORP SINGAPORE LTD

940,000.000 NJBU Local 0.915800 0.00 0.00 344.34 860,507.661.297200

Base 0.705982 0.00 0.00 265.45 663,357.74

COMMON STOCK NPVB17KC6900 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)WILMAR INTERNATIONAL LTD

350,800.000 NJBU Local 4.569866 0.00 0.00 0.00 1,603,109.201.338086

Base 3.415227 0.00 0.00 0.00 1,198,061.82

COMMON STOCK NPVB17NLV909 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCFRASER AND NEAVE LTD

217,000.000 NJBU Local 6.153000 0.00 0.00 534.08 1,334,666.911.297200

Base 4.743293 0.00 0.00 411.72 1,028,882.91

COMMON STOCK NPVB1CNDB906 08 Dec 2011 13 Dec 2011 SGD/SG4DEUTSCHE BANK SECURITIES INCSTARHUB LTD

433,000.000 NJBU Local 2.849900 0.00 0.00 493.60 1,233,513.101.297200

Base 2.196963 0.00 0.00 380.51 950,904.33

COMMON STOCK NPVB1VQ5C905 08 Dec 2011 08 Dec 2011 SGD/SG4ASSET TRANSFER (NON CASH)KEPPEL CORP LTD

488,300.000 NJBU Local 5.493490 0.00 0.00 0.00 2,682,471.181.470348

Base 3.736185 0.00 0.00 0.00 1,824,378.91

SINGAPORE DOLLAR  Total

0.00Local15,587,289.000

0.00Base

9,526.84

7,344.33

0.00

0.00

52,021,059.68

38,264,869.25

SOUTH AFRICAN RAND
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COMMON STOCKB1G426907 01 Dec 2011 08 Dec 2011 ZAR/ZA1 0.12CREDIT SUISSE SECURITIES (EUROPE) LKUMBA IRON ORE LTD

3,402.000 NJEB Local 503.530100 0.00 3,426.02 3.43 1,709,579.958.090050

Base 62.240666 0.00 423.49 0.42 211,318.84

02 Dec 2011 09 Dec 2011 ZAR/ZA1 0.13CREDIT SUISSE SECURITIES (EUROPE) L

3,726.000 NJEB Local 505.259901 0.00 3,765.20 3.77 1,878,829.428.016600

Base 63.026707 0.00 469.68 0.47 234,367.37

05 Dec 2011 12 Dec 2011 ZAR/ZA1 0.13CREDIT SUISSE SECURITIES (EUROPE) L

2,032.000 NJEB Local 505.332402 0.00 2,053.67 2.05 1,024,779.727.991650

Base 63.232549 0.00 256.98 0.26 128,231.31

06 Dec 2011 13 Dec 2011 ZAR/ZA1 0.12CREDIT SUISSE SECURITIES (EUROPE) L

1,853.000 NJEB Local 503.492002 0.00 1,865.94 1.87 931,102.878.062650

Base 62.447459 0.00 231.43 0.23 115,483.48

07 Dec 2011 14 Dec 2011 ZAR/ZA1 0.13CREDIT SUISSE SECURITIES (EUROPE) L

1,637.000 NJEB Local 507.113403 0.00 1,660.29 1.66 828,482.698.045800

Base 63.028338 0.00 206.35 0.21 102,970.83

08 Dec 2011 15 Dec 2011 ZAR/ZA1 0.12CREDIT SUISSE SECURITIES (EUROPE) L

845.000 NJEB Local 500.803800 0.00 846.36 0.85 422,332.008.201700

Base 61.060975 0.00 103.19 0.10 51,493.23

09 Dec 2011 19 Dec 2011 ZAR/ZA1 0.12CREDIT SUISSE SECURITIES (EUROPE) L

1,428.000 NJEB Local 500.192600 0.00 1,428.55 1.43 712,845.058.129050

Base 61.531495 0.00 175.73 0.18 87,691.06

12 Dec 2011 20 Dec 2011 ZAR/ZA1 0.12CREDIT SUISSE SECURITIES (EUROPE) L

5,556.000 NJEB Local 502.850400 0.00 5,587.67 5.59 2,788,243.568.251500

Base 60.940484 0.00 677.17 0.68 337,907.48

13 Dec 2011 21 Dec 2011 ZAR/ZA1 0.04UBS AG

662.000 NJEB Local 500.635393 0.00 231.99 0.66 331,187.988.282250

Base 60.446786 0.00 28.01 0.08 39,987.68
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15 Dec 2011 23 Dec 2011 ZAR/ZA1 0.12CREDIT SUISSE SECURITIES (EUROPE) L

550.000 NJEB Local 500.000000 0.00 550.00 0.55 274,449.458.391750

Base 59.582328 0.00 65.54 0.07 32,704.67

21 Dec 2011 30 Dec 2011 ZAR/ZA1 0.04CREDIT SUISSE SECURITIES (EUROPE) L

46.000 NJEB Local 500.175870 0.00 16.11 0.01 22,991.978.247750

Base 60.643917 0.00 1.95 0.00 2,787.67

22 Dec 2011 OPEN ZAR/ZA1 0.04CREDIT SUISSE SECURITIES (EUROPE) L

728.000 NJEB Local 500.924602 0.00 255.27 0.73 364,417.118.145250

Base 61.498984 0.00 31.34 0.09 44,739.83

23 Dec 2011 OPEN ZAR/ZA1 0.04CREDIT SUISSE SECURITIES (EUROPE) L

512.000 NJEB Local 504.407305 0.00 180.78 0.12 258,075.648.134500

Base 62.008397 0.00 22.22 0.01 31,726.06

28 Dec 2011 OPEN ZAR/ZA1 0.04CREDIT SUISSE SECURITIES (EUROPE) L

816.000 NJEB Local 509.092700 0.00 290.79 0.83 415,128.028.166250

Base 62.341062 0.00 35.61 0.10 50,834.60

28 Dec 2011 OPEN ZAR/ZA1 0.04UBS AG

278.000 NJEB Local 507.290108 0.00 98.72 0.28 140,927.658.166250

Base 62.120325 0.00 12.09 0.03 17,257.33

29 Dec 2011 OPEN ZAR/ZA1 0.04UBS AG

366.000 NJEB Local 508.327404 0.00 130.23 0.37 185,917.238.190050

Base 62.066459 0.00 15.90 0.05 22,700.38

B1G426907 Total

22,387.59 24.200.0024,437.000 Local 12,289,290.31

Base 0.00 2,756.68 2.98 1,512,201.82
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SOUTH AFRICAN RAND  Total

0.00Local24,437.000

0.00Base

24.20

2.98

22,387.59

2,756.68

12,289,290.31

1,512,201.82

SOUTH KOREAN WON

COMMON STOCK609323902 01 Dec 2011 05 Dec 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOULCHEIL WORLDWIDE INC

2,020.000 NJEA Local 19,383.619802 0.00 78,310.00 117,465.00 38,959,137.001,126.250000

Base 17.210761 0.00 69.53 104.30 34,591.91

06 Dec 2011 08 Dec 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOUL

1,300.000 NJEA Local 18,527.150769 0.00 48,170.00 72,256.00 23,964,870.001,131.200000

Base 16.378316 0.00 42.58 63.88 21,185.35

07 Dec 2011 09 Dec 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOUL

900.000 NJEA Local 18,569.071111 0.00 33,420.00 50,136.00 16,628,608.001,126.100000

Base 16.489718 0.00 29.68 44.52 14,766.55

609323902 Total

159,900.00 239,857.000.004,220.000 Local 79,552,615.00

Base 0.00 141.79 212.70 70,543.81

COMMON STOCK615525904 01 Dec 2011 05 Dec 2011 KRW/KR3 0.39ABM AMRO HOARE GOVETT ASIA LTD, SEOSAMSUNG FIRE + MARINE INS

692.000 NJEA Local 218,471.073699 0.00 302,364.00 453,546.00 150,426,073.001,126.250000

Base 193.980976 0.00 268.47 402.70 133,563.66

06 Dec 2011 08 Dec 2011 KRW/KR3 0.39ABM AMRO HOARE GOVETT ASIA LTD, SEO

123.000 NJEA Local 221,720.382114 0.00 54,543.00 81,814.00 27,135,250.001,131.200000

Base 196.004581 0.00 48.22 72.32 23,988.02

615525904 Total

356,907.00 535,360.000.00815.000 Local 177,561,323.00

Base 0.00 316.69 475.02 157,551.68
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COMMON STOCK617340906 01 Dec 2011 05 Dec 2011 KRW/KR3 0.07ABM AMRO HOARE GOVETT ASIA LTD, SEOWOONGJIN COWAY CO LTD

410.000 NJEA Local 39,429.946341 0.00 32,332.00 48,498.00 16,085,448.001,126.250000

Base 35.009941 0.00 28.71 43.06 14,282.31

06 Dec 2011 08 Dec 2011 KRW/KR3 0.07ABM AMRO HOARE GOVETT ASIA LTD, SEO

190.000 NJEA Local 38,928.484211 0.00 14,793.00 22,190.00 7,359,429.001,131.200000

Base 34.413441 0.00 13.08 19.62 6,505.86

07 Dec 2011 09 Dec 2011 KRW/KR3 0.07ABM AMRO HOARE GOVETT ASIA LTD, SEO

180.000 NJEA Local 39,636.805556 0.00 14,269.00 21,404.00 7,098,952.001,126.100000

Base 35.198300 0.00 12.67 19.01 6,304.02

617340906 Total

61,394.00 92,092.000.00780.000 Local 30,543,829.00

Base 0.00 54.46 81.69 27,092.19

COMMON STOCK626418909 06 Dec 2011 08 Dec 2011 KRW/KR3 0.57GOLDMAN SACHS (ASIA) LLCNCSOFT CORPORATION

92.000 NJEA Local 321,394.891304 0.00 59,130.00 88,704.00 29,420,496.001,131.200000

Base 284.118539 0.00 52.27 78.42 26,008.22

07 Dec 2011 09 Dec 2011 KRW/KR3 0.57GOLDMAN SACHS (ASIA) LLC

63.000 NJEA Local 322,290.825397 0.00 40,600.00 60,912.00 20,202,810.001,126.100000

Base 286.200893 0.00 36.05 54.09 17,940.51

626418909 Total

99,730.00 149,616.000.00155.000 Local 49,623,306.00

Base 0.00 88.32 132.51 43,948.73

COMMON STOCK634445902 01 Dec 2011 05 Dec 2011 KRW/KR3 0.94CREDIT SUISSE FIRST BOSTON (EUROPE)LG HOUSEHOLD + HEALTH CARE

323.000 NJEA Local 527,273.448916 0.00 340,610.00 510,928.00 169,457,786.001,126.250000

Base 468.167324 0.00 302.43 453.65 150,461.96
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06 Dec 2011 08 Dec 2011 KRW/KR3 0.90CREDIT SUISSE FIRST BOSTON (EUROPE)

62.000 NJEA Local 510,955.000000 0.00 63,350.00 95,038.00 31,520,822.001,131.200000

Base 451.692893 0.00 56.00 84.02 27,864.94

634445902 Total

403,960.00 605,966.000.00385.000 Local 200,978,608.00

Base 0.00 358.43 537.67 178,326.90

COMMON STOCK644954000 01 Dec 2011 05 Dec 2011 KRW/KR3 0.50DAEWOO SECURITIES CO LTDHYUNDAI MOBIS

82.000 NJEA Local 313,997.524390 0.00 46,346.00 77,242.00 25,624,209.001,126.250000

Base 278.799134 0.00 41.15 68.58 22,751.79

COMMON STOCK653709907 05 Dec 2011 07 Dec 2011 KRW/KR3 0.21MIRAE ASSET SECURITIESGS ENGINEERING + CONSTRUCT

4,203.000 NJEM Local 94,444.701880 0.00 992,378.00 1,190,853.00 394,767,851.001,129.800000

Base 83.594178 0.00 878.37 1,054.04 349,413.92

06 Dec 2011 08 Dec 2011 KRW/KR3 0.20WOORI INVESTMENT SECURITIES

3,789.000 NJEM Local 92,257.004487 0.00 873,900.00 1,048,686.00 347,639,204.001,131.200000

Base 81.556758 0.00 772.54 927.06 307,318.96

07 Dec 2011 09 Dec 2011 KRW/KR3 0.21WOORI INVESTMENT SECURITIES

3,448.000 NJEM Local 94,606.000290 0.00 815,500.00 978,604.00 324,407,385.001,126.100000

Base 84.012077 0.00 724.18 869.02 288,080.44

653709907 Total

2,681,778.00 3,218,143.000.0011,440.000 Local 1,066,814,440.00

Base 0.00 2,375.09 2,850.12 944,813.32

COMMON STOCK656039906 06 Dec 2011 08 Dec 2011 KRW/KR3 0.41DEUTSCHE SECURITIES ASIA LTDNHN CORP

227.000 NJEA Local 230,956.409692 0.00 104,850.00 157,282.00 52,164,973.001,131.200000

Base 204.169386 0.00 92.69 139.04 46,114.72
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07 Dec 2011 09 Dec 2011 KRW/KR3 0.40DEUTSCHE SECURITIES ASIA LTD

350.000 NJEA Local 226,094.000000 0.00 158,260.00 237,398.00 78,737,242.001,126.100000

Base 200.776130 0.00 140.54 210.81 69,920.29

656039906 Total

263,110.00 394,680.000.00577.000 Local 130,902,215.00

Base 0.00 233.23 349.85 116,035.01

COMMON STOCK677172009 14 Dec 2011 16 Dec 2011 KRW/KR3 0.27MERRILL LYNCH PEIRCE FENNER AND SSAMSUNG ELECTRONICS CO LTD

1,068.000 NJEM Local 1,033,240.849251 0.00 331,050.00 3,310,504.00 1,099,859,673.001,156.250000

Base 893.613707 0.00 286.31 2,863.14 951,229.99

COMMON STOCKACI00OXJ5 06 Dec 2011 08 Dec 2011 KRW/KR3 0.07GOLDMAN SACHS (ASIA) LLCKOREA AEROSPACE INDUSTRIES

1,140.000 NJEA Local 38,776.800877 0.00 88,410.00 132,616.00 43,984,527.001,131.200000

Base 34.279350 0.00 78.16 117.23 38,883.07

07 Dec 2011 09 Dec 2011 KRW/KR3 0.07GOLDMAN SACHS (ASIA) LLC

1,830.000 NJEA Local 37,603.241530 0.00 137,620.00 206,442.00 68,469,870.001,126.100000

Base 33.392453 0.00 122.21 183.32 60,802.66

ACI00OXJ5 Total

226,030.00 339,058.000.002,970.000 Local 112,454,397.00

Base 0.00 200.37 300.55 99,685.73

COMMON STOCKB05R49902 13 Dec 2011 15 Dec 2011 KRW/KR3 0.03CREDIT SUISSE FIRST BOSTON (EUROPE)HITE JINRO CO LTD

50.000 NJEB Local 28,189.340000 0.00 1,550.00 4,228.00 1,403,689.001,153.800000

Base 24.431739 0.00 1.34 3.66 1,216.58

13 Dec 2011 19 Dec 2011 KRW/KR3 0.024 MERRILL LYNCH PEIRCE FENNER AND S

70.000 NJEB Local 28,110.000000 0.00 1,968.00 5,903.00 1,959,829.001,153.800000

Base 24.362975 0.00 1.71 5.12 1,698.59
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26 Dec 2011 28 Dec 2011 KRW/KR3 0.03CREDIT SUISSE FIRST BOSTON (EUROPE)

110.000 NJEB Local 28,940.554545 0.00 3,500.00 9,550.00 3,170,411.001,150.200000

Base 25.161324 0.00 3.04 8.30 2,756.40

26 Dec 2011 28 Dec 2011 KRW/KR3 0.02UBS SECURITIES PTE.LTD., SEOUL

50.000 NJEB Local 28,717.860000 0.00 1,150.00 4,308.00 1,430,435.001,150.200000

Base 24.967710 0.00 1.00 3.75 1,243.64

26 Dec 2011 OPEN KRW/KR3 0.036 MERRILL LYNCH PEIRCE FENNER AND S

30.000 NJEB Local 28,755.200000 0.00 863.00 2,588.00 859,205.001,150.200000

Base 25.000174 0.00 0.75 2.25 747.00

B05R49902 Total

9,031.00 26,577.000.00310.000 Local 8,823,569.00

Base 0.00 7.84 23.08 7,662.21

COMMON STOCKB0RNRF908 07 Dec 2011 09 Dec 2011 KRW/KR3 0.09DEUTSCHE SECURITIES ASIA LIMITEDHANA FINANCIAL GROUP

8,010.000 NJEM Local 39,518.849189 0.00 791,360.00 949,638.00 314,804,984.001,126.100000

Base 35.093552 0.00 702.74 843.30 279,553.31

07 Dec 2011 09 Dec 2011 KRW/KR3 0.01ITG SECURITIES (HK) LTD

7,060.000 NJEM Local 39,603.881445 0.00 83,881.00 838,810.00 278,680,712.001,126.100000

Base 35.169063 0.00 74.49 744.88 247,474.21

08 Dec 2011 12 Dec 2011 KRW/KR3 0.09NOMURA FINANCIAL AND INVESTMEN

10,280.000 NJEM Local 38,709.927529 0.00 994,840.00 1,193,814.00 395,749,401.001,131.500000

Base 34.211160 0.00 879.22 1,055.07 349,756.43

08 Dec 2011 12 Dec 2011 KRW/KR3 0.01ITG SECURITIES (HK) LTD

6,910.000 NJEM Local 38,670.251375 0.00 80,163.00 801,634.00 266,329,640.001,131.500000

Base 34.176095 0.00 70.85 708.47 235,377.50
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12 Dec 2011 14 Dec 2011 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND S

8,810.000 NJEM Local 37,565.002157 0.00 99,284.00 992,843.00 329,855,542.001,146.950000

Base 32.752083 0.00 86.56 865.64 287,593.65

B0RNRF908 Total

2,049,528.00 4,776,739.000.0041,070.000 Local 1,585,420,279.00

Base 0.00 1,813.86 4,217.36 1,399,755.10

COMMON STOCKB3DF0Y902 05 Dec 2011 07 Dec 2011 KRW/KR3 0.01ITG SECURITIES (HK) LTDKB FINANCIAL GROUP INC

5,950.000 NJEM Local 38,856.885882 0.00 69,360.00 693,595.00 230,435,516.001,129.800000

Base 34.392712 0.00 61.39 613.91 203,961.33

06 Dec 2011 08 Dec 2011 KRW/KR3 0.08WOORI INVESTMENT SECURITIES

11,760.000 NJEM Local 38,334.118282 0.00 1,127,020.00 1,352,428.00 448,329,783.001,131.200000

Base 33.888011 0.00 996.30 1,195.57 396,331.14

07 Dec 2011 09 Dec 2011 KRW/KR3 0.09MERRILL LYNCH PEIRCE FENNER AND S

10,880.000 NJEM Local 38,444.356526 0.00 1,045,680.00 1,254,824.00 415,974,095.001,126.100000

Base 34.139381 0.00 928.59 1,114.31 369,393.57

B3DF0Y902 Total

2,242,060.00 3,300,847.000.0028,590.000 Local 1,094,739,394.00

Base 0.00 1,986.28 2,923.79 969,686.04

SOUTH KOREAN WON  Total

0.00Local92,462.000

0.00Base

17,066,681.00

15,036.06

8,930,824.00

7,903.82

5,662,897,857.00

4,989,082.50

SWEDISH KRONA
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COMMON STOCK NPV481334902 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCSKANDINAVISKA ENSKILDA BAN A

1,622,458.000 NJBU Local 40.683700 0.00 0.00 0.00 66,007,594.536.791850

Base 5.990076 0.00 0.00 0.00 9,718,647.28

08 Dec 2011 08 Dec 2011 SEK/SE1ASSET TRANSFER (NON CASH)

493,542.000 NJBU Local 45.741062 0.00 0.00 0.00 22,575,135.607.376884

Base 6.200594 0.00 0.00 0.00 3,060,253.41

481334902 Total

0.00 0.000.002,116,000.000 Local 88,582,730.13

Base 0.00 0.00 0.00 12,778,900.69

COMMON STOCK NPV484652904 08 Dec 2011 08 Dec 2011 SEK/SE1ASSET TRANSFER (NON CASH)SWEDBANK AB   A SHARES

112,900.000 NJBU Local 113.031393 0.00 0.00 0.00 12,761,244.296.338450

Base 17.832655 0.00 0.00 0.00 2,013,306.77

COMMON STOCK NPV568743900 08 Dec 2011 08 Dec 2011 SEK/SE1ASSET TRANSFER (NON CASH)HENNES + MAURITZ AB B SHS

119,300.000 NJBU Local 213.509843 0.00 0.00 0.00 25,471,724.306.418567

Base 33.264409 0.00 0.00 0.00 3,968,443.99

COMMON STOCK NPV712957901 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCSAS AB

308,185.000 NJBU Local 8.697500 0.00 0.00 0.00 2,680,439.046.791850

Base 1.280579 0.00 0.00 0.00 394,655.22

09 Dec 2011 14 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

183,658.000 NJBU Local 8.387400 0.00 0.00 0.00 1,540,413.116.741100

Base 1.244218 0.00 0.00 0.00 228,510.65

12 Dec 2011 15 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

334,182.000 NJBU Local 8.168800 0.00 0.00 0.00 2,729,865.916.850450

Base 1.192447 0.00 0.00 0.00 398,494.39
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13 Dec 2011 16 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

424,748.000 NJBU Local 7.921600 0.00 0.00 0.00 3,364,683.756.962650

Base 1.137728 0.00 0.00 0.00 483,247.58

14 Dec 2011 19 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

253,127.000 NJBU Local 7.721700 0.00 0.00 0.00 1,954,570.767.018050

Base 1.100263 0.00 0.00 0.00 278,506.25

712957901 Total

0.00 0.000.001,503,900.000 Local 12,269,972.57

Base 0.00 0.00 0.00 1,783,414.09

COMMON STOCK NPV737143909 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCINTRUM JUSTITIA AB

69,121.000 NJBU Local 108.721700 0.00 0.00 0.00 7,514,952.626.791850

Base 16.007671 0.00 0.00 0.00 1,106,466.22

09 Dec 2011 14 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

49,932.000 NJBU Local 105.676200 0.00 0.00 0.00 5,276,624.016.741100

Base 15.676403 0.00 0.00 0.00 782,754.15

12 Dec 2011 15 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

176,268.000 NJBU Local 102.878300 0.00 0.00 0.00 18,134,152.186.850450

Base 15.017743 0.00 0.00 0.00 2,647,147.59

13 Dec 2011 16 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

65,657.000 NJBU Local 103.543500 0.00 0.00 0.00 6,798,355.586.962650

Base 14.871277 0.00 0.00 0.00 976,403.46

14 Dec 2011 19 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

15,022.000 NJBU Local 102.498300 0.00 0.00 0.00 1,539,729.467.018050

Base 14.604954 0.00 0.00 0.00 219,395.62
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737143909 Total

0.00 0.000.00376,000.000 Local 39,263,813.85

Base 0.00 0.00 0.00 5,732,167.04

COMMON STOCK NPVB00GC1909 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCKINNEVIK INVESTMENT AB B

220,910.000 NJBU Local 135.068800 0.00 0.00 0.00 29,838,048.606.791850

Base 19.886894 0.00 0.00 0.00 4,393,213.72

09 Dec 2011 14 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

294,363.000 NJBU Local 132.669900 0.00 0.00 0.00 39,053,109.776.741100

Base 19.680749 0.00 0.00 0.00 5,793,284.44

12 Dec 2011 15 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

236,727.000 NJBU Local 132.165200 0.00 0.00 0.00 31,287,071.306.850450

Base 19.292922 0.00 0.00 0.00 4,567,155.63

B00GC1909 Total

0.00 0.000.00752,000.000 Local 100,178,229.67

Base 0.00 0.00 0.00 14,753,653.79

COMMON STOCK NPVB08559906 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCTELE2 AB B SHS

491,600.000 NJBU Local 132.409200 0.00 0.00 0.00 65,092,362.716.791850

Base 19.495307 0.00 0.00 0.00 9,583,892.86

COMMON STOCK NPVB1HP07909 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCLINDAB INTERNATIONAL AB

58,525.000 NJBU Local 34.397700 0.00 0.00 0.00 2,013,125.386.791850

Base 5.064555 0.00 0.00 0.00 296,403.10

09 Dec 2011 14 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

32,626.000 NJBU Local 34.137800 0.00 0.00 0.00 1,113,779.866.741100

Base 5.064129 0.00 0.00 0.00 165,222.27
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12 Dec 2011 15 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

29,893.000 NJBU Local 33.060000 0.00 0.00 0.00 988,262.586.850450

Base 4.825960 0.00 0.00 0.00 144,262.43

13 Dec 2011 16 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

29,785.000 NJBU Local 32.855400 0.00 0.00 0.00 978,598.096.962650

Base 4.718807 0.00 0.00 0.00 140,549.66

14 Dec 2011 19 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

43,300.000 NJBU Local 32.771600 0.00 0.00 0.00 1,419,010.287.018050

Base 4.669616 0.00 0.00 0.00 202,194.38

15 Dec 2011 20 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

40,193.000 NJBU Local 32.645400 0.00 0.00 0.00 1,312,116.566.975750

Base 4.679841 0.00 0.00 0.00 188,096.84

16 Dec 2011 21 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

23,565.000 NJBU Local 32.228500 0.00 0.00 0.00 759,464.606.912800

Base 4.662148 0.00 0.00 0.00 109,863.53

19 Dec 2011 22 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

61,913.000 NJBU Local 32.718700 0.00 0.00 0.00 2,025,712.876.893050

Base 4.746622 0.00 0.00 0.00 293,877.58

B1HP07909 Total

0.00 0.000.00319,800.000 Local 10,610,070.22

Base 0.00 0.00 0.00 1,540,469.79

RECEIPTB1SWCN904 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCBLACK EARTH FARMING LTD SDR

24,685.000 NJBU Local 14.487200 0.00 0.00 0.00 357,616.536.791850

Base 2.133027 0.00 0.00 0.00 52,653.77
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09 Dec 2011 14 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

12,833.000 NJBU Local 14.201000 0.00 0.00 0.00 182,241.436.741100

Base 2.106629 0.00 0.00 0.00 27,034.38

12 Dec 2011 15 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

22,841.000 NJBU Local 14.086500 0.00 0.00 0.00 321,749.756.850450

Base 2.056288 0.00 0.00 0.00 46,967.68

13 Dec 2011 16 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

35,710.000 NJBU Local 14.144500 0.00 0.00 0.00 505,100.106.962650

Base 2.031482 0.00 0.00 0.00 72,544.23

14 Dec 2011 19 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

27,225.000 NJBU Local 13.946700 0.00 0.00 0.00 379,698.917.018050

Base 1.987261 0.00 0.00 0.00 54,103.19

15 Dec 2011 20 Dec 2011 SEK/SE1JP MORGANCHASE FOR CREST

97,502.000 NJBU Local 13.695500 0.00 0.00 0.00 1,335,338.636.975750

Base 1.963301 0.00 0.00 0.00 191,425.82

16 Dec 2011 21 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INC

30,504.000 NJBU Local 13.770400 0.00 0.00 0.00 420,052.286.912800

Base 1.992015 0.00 0.00 0.00 60,764.42

B1SWCN904 Total

0.00 0.000.00251,300.000 Local 3,501,797.63

Base 0.00 0.00 0.00 505,493.49

COMMON STOCK NPVB1VQ25903 08 Dec 2011 13 Dec 2011 SEK/SE1DEUTSCHE BANK SECURITIES INCSANDVIK AB

1,315,900.000 NJBU Local 83.760300 0.00 0.00 0.00 110,220,178.776.791850

Base 12.332472 0.00 0.00 0.00 16,228,299.91
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16 Dec 2011 21 Dec 2011 SEK/SE1 0.02ABG SECURITIES AS (STOCKHOLM)

1,012,000.000 NJBU Local 79.328800 0.00 120,421.12 0.00 80,160,324.486.912800

Base 11.475639 0.00 17,420.02 0.00 11,595,927.05

19 Dec 2011 22 Dec 2011 SEK/SE1 0.01SVENSKA HANDELSBANKEN

357,035.000 NJBU Local 78.900000 0.00 28,170.06 0.00 28,141,891.446.893050

Base 11.446312 0.00 4,086.73 0.00 4,082,647.22

19 Dec 2011 22 Dec 2011 SEK/SE1 0.02SKANDINAVISKA ENSKILDA BANK

1,000,000.000 NJBU Local 78.331500 0.00 117,497.25 0.00 78,214,002.756.893050

Base 11.363837 0.00 17,045.76 0.00 11,346,791.73

20 Dec 2011 23 Dec 2011 SEK/SE1 0.01SVENSKA HANDELSBANKEN

300,000.000 NJBU Local 80.330500 0.00 24,099.15 0.00 24,075,050.856.838250

Base 11.747231 0.00 3,524.17 0.00 3,520,645.03

20 Dec 2011 27 Dec 2011 SEK/SE1 0.024 SWEDBANK

550,000.000 NJBU Local 80.409100 0.00 66,337.51 0.00 44,158,667.496.838250

Base 11.758725 0.00 9,700.95 0.00 6,457,597.70

20 Dec 2011 27 Dec 2011 SEK/SE1 0.024 EASTERN CAPITAL SECURITIES INC

300,000.000 NJBU Local 80.248100 0.00 36,111.65 0.00 24,038,318.356.838250

Base 11.735181 0.00 5,280.83 0.00 3,515,273.40

21 Dec 2011 27 Dec 2011 SEK/SE1 0.01STATE STREET BANK + TRUST CO LONDON

850,000.000 NJBU Local 80.580100 0.00 34,246.54 0.00 68,458,838.456.890850

Base 11.693782 0.00 4,969.86 0.00 9,934,745.13

B1VQ25903 Total

426,883.28 0.000.005,684,935.000 Local 457,467,272.58

Base 0.00 62,028.32 0.00 66,681,927.17
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SWEDISH KRONA  Total

0.00Local11,727,735.000

0.00Base

0.00

0.00

426,883.28

62,028.32

815,199,217.95

119,341,669.68

SWISS FRANC

COMMON STOCK CHF.35414954909 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCBANK SARASIN + CIE AG REG B

56,400.000 NJBU Local 27.918900 0.00 0.00 0.00 1,574,625.960.927900

Base 30.088264 0.00 0.00 0.00 1,696,978.08

13 Dec 2011 16 Dec 2011 CHF/CH1 0.04VONTOBEL SECURITIES

60,000.000 NJBU Local 27.950000 0.00 2,515.50 0.00 1,674,484.500.941800

Base 29.677214 0.00 2,670.95 0.00 1,777,961.88

13 Dec 2011 16 Dec 2011 CHF/CH1 0.04PERSHING SECURITIES LIMITED

13,247.000 NJBU Local 27.952900 0.00 555.44 0.00 369,736.630.941800

Base 29.680293 0.00 589.76 0.00 392,585.08

14 Dec 2011 19 Dec 2011 CHF/CH1 0.04DON WHITAKER & CO. INC.(CLEAR THRU 

10,226.000 NJBU Local 27.838000 0.00 427.01 0.00 284,244.380.953150

Base 29.206316 0.00 448.00 0.00 298,215.79

14 Dec 2011 19 Dec 2011 CHF/CH1 0.01GOLDMAN SACHS INTERNATIONAL

103,575.000 NJBU Local 27.950000 0.00 1,447.46 0.00 2,893,473.790.953150

Base 29.323821 0.00 1,518.61 0.00 3,035,696.15

414954909 Total

4,945.41 0.000.00243,448.000 Local 6,796,565.26

Base 0.00 5,227.32 0.00 7,201,436.98

COMMON STOCK CHF10.434178000 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCFISCHER (GEORG) REG

9,400.000 NJBU Local 325.699700 0.00 0.00 0.00 3,061,577.180.927900

Base 351.007328 0.00 0.00 0.00 3,299,468.89
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COMMON STOCK CHF.6480808906 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCSIKA AG BR

1,500.000 NJBU Local 1,684.684693 0.00 0.00 0.00 2,527,027.040.927900

Base 1,815.588633 0.00 0.00 0.00 2,723,382.95

COMMON STOCK596230904 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCLINDT + SPRUENGLI AG REG

100.000 NJBU Local 31,996.334500 0.00 0.00 0.00 3,199,633.450.927900

Base 34,482.524518 0.00 0.00 0.00 3,448,252.45

13 Dec 2011 16 Dec 2011 CHF/CH1 50.82VONTOBEL SECURITIES

7.000 NJBU Local 31,910.714300 0.00 335.06 0.00 223,039.940.941800

Base 33,882.686664 0.00 355.77 0.00 236,823.04

19 Dec 2011 22 Dec 2011 CHF/CH1 49.79VONTOBEL SECURITIES

68.000 NJBU Local 31,090.588088 0.00 3,171.24 0.00 2,110,988.750.936600

Base 33,195.161315 0.00 3,385.91 0.00 2,253,885.06

20 Dec 2011 23 Dec 2011 CHF/CH1 50.40VONTOBEL SECURITIES

271.000 NJBU Local 31,229.464908 0.00 12,694.78 0.00 8,450,490.210.929400

Base 33,601.748341 0.00 13,659.11 0.00 9,092,414.69

21 Dec 2011 27 Dec 2011 CHF/CH1 49.71VONTOBEL SECURITIES

32.000 NJBU Local 31,002.656300 0.00 1,488.13 0.00 990,596.870.935450

Base 33,141.970495 0.00 1,590.82 0.00 1,058,952.24

22 Dec 2011 28 Dec 2011 CHF/CH1 49.69VONTOBEL SECURITIES

22.000 NJBU Local 31,011.136400 0.00 1,023.37 0.00 681,221.630.936150

Base 33,126.247289 0.00 1,093.17 0.00 727,684.27

596230904 Total

18,712.58 0.000.00500.000 Local 15,655,970.85

Base 0.00 20,084.78 0.00 16,818,011.75
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COMMON STOCK CHF10.598061901 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCGIVAUDAN REG

8,554.000 NJBU Local 843.423500 0.00 0.00 0.00 7,214,644.620.927900

Base 908.959478 0.00 0.00 0.00 7,775,239.38

09 Dec 2011 14 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

13,939.000 NJBU Local 844.955599 0.00 0.00 0.00 11,777,836.100.923800

Base 914.652088 0.00 0.00 0.00 12,749,335.46

12 Dec 2011 15 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

5,707.000 NJBU Local 852.184897 0.00 0.00 0.00 4,863,419.210.934300

Base 912.110561 0.00 0.00 0.00 5,205,414.97

598061901 Total

0.00 0.000.0028,200.000 Local 23,855,899.93

Base 0.00 0.00 0.00 25,729,989.81

COMMON STOCK NPV711038901 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCROCHE HOLDING AG GENUSSCHEIN

41,899.000 NJBU Local 150.795500 0.00 0.00 0.00 6,318,180.650.927900

Base 162.512663 0.00 0.00 0.00 6,809,118.06

08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)

99,101.000 NJBU Local 176.481993 0.00 0.00 0.00 17,489,542.001.137224

Base 155.186663 0.00 0.00 0.00 15,379,153.47

711038901 Total

0.00 0.000.00141,000.000 Local 23,807,722.65

Base 0.00 0.00 0.00 22,188,271.53

COMMON STOCK CHF1.0711072900 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCADECCO SA REG

217,600.000 NJBU Local 38.746100 0.00 0.00 0.00 8,431,151.350.927900

Base 41.756763 0.00 0.00 0.00 9,086,271.53
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COMMON STOCK CHF.1712387901 08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)NESTLE SA REG

55,300.000 NJBU Local 49.040250 0.00 0.00 0.00 2,711,925.840.903300

Base 54.290103 0.00 0.00 0.00 3,002,242.71

COMMON STOCK CHF.1712459908 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCBALOISE HOLDING AG   REG

18,500.000 NJBU Local 62.501000 0.00 0.00 0.00 1,156,268.500.927900

Base 67.357474 0.00 0.00 0.00 1,246,113.27

COMMON STOCK CHF.4738572908 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCNOBEL BIOCARE HOLDING AG REG

175,685.000 NJBU Local 11.418500 0.00 0.00 0.00 2,006,059.160.927900

Base 12.305744 0.00 0.00 0.00 2,161,934.65

09 Dec 2011 14 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

231,915.000 NJBU Local 11.200300 0.00 0.00 0.00 2,597,517.560.923800

Base 12.124161 0.00 0.00 0.00 2,811,774.80

12 Dec 2011 15 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

216,232.000 NJBU Local 11.145700 0.00 0.00 0.00 2,410,057.000.934300

Base 11.929466 0.00 0.00 0.00 2,579,532.27

13 Dec 2011 16 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

33,768.000 NJBU Local 10.932500 0.00 0.00 0.00 369,168.660.941800

Base 11.608091 0.00 0.00 0.00 391,982.01

738572908 Total

0.00 0.000.00657,600.000 Local 7,382,802.38

Base 0.00 0.00 0.00 7,945,223.73

COMMON STOCK CHF10.752079905 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCBANQUE CANTONALE VAUDOIS REG

7,400.000 NJBU Local 453.343200 0.00 0.00 0.00 3,354,739.680.927900

Base 488.569027 0.00 0.00 0.00 3,615,410.80
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COMMON STOCK CHF1.B00FX5909 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCBASILEA PHARMACEUTICA REG

19,875.000 NJBU Local 33.840800 0.00 0.00 0.00 672,585.900.927900

Base 36.470309 0.00 0.00 0.00 724,847.40

09 Dec 2011 14 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

12,536.000 NJBU Local 34.438500 0.00 0.00 0.00 431,721.040.923800

Base 37.279173 0.00 0.00 0.00 467,331.72

12 Dec 2011 15 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

2,289.000 NJBU Local 33.256400 0.00 0.00 0.00 76,123.900.934300

Base 35.594991 0.00 0.00 0.00 81,476.93

B00FX5909 Total

0.00 0.000.0034,700.000 Local 1,180,430.84

Base 0.00 0.00 0.00 1,273,656.05

COMMON STOCK CHF.2B07ZBW903 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCBUCHER INDUSTRIES AG REG

5,883.000 NJBU Local 155.893100 0.00 0.00 0.00 917,119.110.927900

Base 168.006358 0.00 0.00 0.00 988,381.41

09 Dec 2011 14 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

3,857.000 NJBU Local 153.279500 0.00 0.00 0.00 591,199.030.923800

Base 165.922819 0.00 0.00 0.00 639,964.31

12 Dec 2011 15 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INC

4,460.000 NJBU Local 151.569100 0.00 0.00 0.00 675,998.180.934300

Base 162.227443 0.00 0.00 0.00 723,534.39

B07ZBW903 Total

0.00 0.000.0014,200.000 Local 2,184,316.32

Base 0.00 0.00 0.00 2,351,880.11
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COMMON STOCK CHF1.B142S6906 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCKUEHNE + NAGEL INTL AG REG

37,700.000 NJBU Local 112.348500 0.00 0.00 0.00 4,235,538.450.927900

Base 121.078241 0.00 0.00 0.00 4,564,649.69

COMMON STOCK CHF.1B18YFJ908 08 Dec 2011 13 Dec 2011 CHF/CH1DEUTSCHE BANK SECURITIES INCUBS AG REG

568,458.000 NJBU Local 11.365700 0.00 0.00 0.00 6,460,923.080.927900

Base 12.248841 0.00 0.00 0.00 6,962,951.91

08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)

558,742.000 NJBU Local 15.577075 0.00 0.00 0.00 8,703,566.390.898726

Base 17.332394 0.00 0.00 0.00 9,684,336.66

B18YFJ908 Total

0.00 0.000.001,127,200.000 Local 15,164,489.47

Base 0.00 0.00 0.00 16,647,288.57

COMMON STOCKB4R2R5908 08 Dec 2011 08 Dec 2011 CHF/CH1ASSET TRANSFER (NON CASH)JULIUS BAER GROUP LTD

47,100.000 NJBU Local 36.733217 0.00 0.00 0.00 1,730,134.540.816350

Base 44.996897 0.00 0.00 0.00 2,119,353.88

SWISS FRANC  Total

0.00Local2,641,348.000

0.00Base

0.00

0.00

23,657.99

25,312.10

123,236,560.28

129,812,652.25

THAILAND BAHT

RECEIPT THB10.636497901 02 Dec 2011 02 Dec 2011 THB/TH1CUSIP CHANGE NON CASHTHAI AIRWAYS INTERNA NVDR

18,200.000 NJEA Local 20.156209 0.00 0.00 0.00 366,843.0130.981557

Base 0.650587 0.00 0.00 0.00 11,840.69

01 Dec 2011 01 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

20,300.000 NJEA Local 20.156209 0.00 0.00 0.00 409,171.0530.981565

Base 0.650587 0.00 0.00 0.00 13,206.92
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06 Dec 2011 06 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

112,500.000 NJEA Local 20.437622 0.00 0.00 0.00 2,299,232.5130.939443

Base 0.660569 0.00 0.00 0.00 74,313.96

07 Dec 2011 07 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

444,500.000 NJEA Local 20.747922 0.00 0.00 0.00 9,222,451.4230.952945

Base 0.670305 0.00 0.00 0.00 297,950.69

08 Dec 2011 08 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

231,300.000 NJEA Local 20.747922 0.00 0.00 0.00 4,798,994.4130.952945

Base 0.670305 0.00 0.00 0.00 155,041.61

09 Dec 2011 09 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

79,200.000 NJEA Local 20.747922 0.00 0.00 0.00 1,643,235.446.196849

Base 3.348141 0.00 0.00 0.00 265,172.76

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

48,800.000 NJEA Local 20.747922 0.00 0.00 0.00 1,012,498.6030.952942

Base 0.670305 0.00 0.00 0.00 32,710.90

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

98,400.000 NJEA Local 20.747922 0.00 0.00 0.00 2,041,595.5430.952949

Base 0.670305 0.00 0.00 0.00 65,958.03

16 Dec 2011 16 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

116,100.000 NJEA Local 20.747922 0.00 0.00 0.00 2,408,833.7730.952946

Base 0.670305 0.00 0.00 0.00 77,822.44

19 Dec 2011 19 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

53,100.000 NJEA Local 20.747922 0.00 0.00 0.00 1,101,714.6730.952945

Base 0.670305 0.00 0.00 0.00 35,593.21

636497901 Total

0.00 0.000.001,222,400.000 Local 25,304,570.42

Base 0.00 0.00 0.00 1,029,611.21
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RECEIPT THB10.636834905 02 Dec 2011 02 Dec 2011 THB/TH1CUSIP CHANGE NON CASHBANPU PUBLIC CO LTD NVDR

25,200.000 NJEA Local 550.276382 0.00 0.00 0.00 13,866,964.8431.282245

Base 17.590694 0.00 0.00 0.00 443,285.48

15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

7,300.000 NJEA Local 572.723068 0.00 0.00 0.00 4,180,878.4031.118826

Base 18.404392 0.00 0.00 0.00 134,352.06

16 Dec 2011 16 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

6,500.000 NJEA Local 572.723067 0.00 0.00 0.00 3,722,699.9431.118828

Base 18.404391 0.00 0.00 0.00 119,628.54

21 Dec 2011 21 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

31,700.000 NJEA Local 572.723067 0.00 0.00 0.00 18,155,321.2531.118827

Base 18.404391 0.00 0.00 0.00 583,419.20

636834905 Total

0.00 0.000.0070,700.000 Local 39,925,864.43

Base 0.00 0.00 0.00 1,280,685.28

RECEIPT THB10.642040901 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASHPTT PCL NVDR

29,800.000 NJEA Local 323.001495 0.00 0.00 0.00 9,625,444.57323.001496

Base 1.000000 0.00 0.00 0.00 29,800.00

15 Dec 2011 CANCEL THB/TH1CUSIP CHANGE NON CASH

-29,800.000 NJEA Local 323.001495 0.00 0.00 0.00 -9,625,444.57323.001496

Base 1.000000 0.00 0.00 0.00 -29,800.00

16 Dec 2011 16 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

31,500.000 NJEA Local 323.001495 0.00 0.00 0.00 10,174,547.1130.832132

Base 10.476132 0.00 0.00 0.00 329,998.17
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15 Dec 2011 15 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

29,800.000 NJEA Local 323.001495 0.00 0.00 0.00 9,625,444.5730.832131

Base 10.476133 0.00 0.00 0.00 312,188.75

642040901 Total

0.00 0.000.0061,300.000 Local 19,799,991.68

Base 0.00 0.00 0.00 642,186.92

THAILAND BAHT  Total

0.00Local1,354,400.000

0.00Base

0.00

0.00

0.00

0.00

85,030,426.53

2,952,483.41

US DOLLAR

ADR02364W105 05 Dec 2011 08 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + COAMERICA MOVIL ADR SERIES L

6,300.000 NJEA Local 24.222500 0.00 220.50 2.93 152,378.321.000000

Base 24.222500 0.00 220.50 2.93 152,378.32

06 Dec 2011 09 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

4,600.000 NJEA Local 24.056900 0.00 161.00 2.13 110,498.611.000000

Base 24.056900 0.00 161.00 2.13 110,498.61

07 Dec 2011 12 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,100.000 NJEA Local 23.587000 0.00 62.00 1.40 73,056.301.000000

Base 23.587000 0.00 62.00 1.40 73,056.30

08 Dec 2011 13 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

4,900.000 NJEA Local 23.018300 0.00 98.00 2.17 112,689.501.000000

Base 23.018300 0.00 98.00 2.17 112,689.50

09 Dec 2011 14 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

4,900.000 NJEA Local 22.980100 0.00 171.50 2.17 112,428.821.000000

Base 22.980100 0.00 171.50 2.17 112,428.82
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09 Dec 2011 13 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

3,700.000 NJEA Local 23.000000 0.00 129.50 1.64 84,968.861.000000

Base 23.000000 0.00 129.50 1.64 84,968.86

09 Dec 2011 14 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,400.000 NJEA Local 23.001900 0.00 68.00 1.50 78,136.961.000000

Base 23.001900 0.00 68.00 1.50 78,136.96

12 Dec 2011 15 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

8,700.000 NJEA Local 22.329500 0.00 174.00 3.73 194,088.921.000000

Base 22.329500 0.00 174.00 3.73 194,088.92

13 Dec 2011 16 Dec 2011 USD/DTC 0.04PERSHING LLC

9,800.000 NJEA Local 22.619000 0.00 343.00 4.26 221,318.941.000000

Base 22.619000 0.00 343.00 4.26 221,318.94

13 Dec 2011 16 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

11,000.000 NJEA Local 22.727300 0.00 220.00 4.80 249,775.501.000000

Base 22.727300 0.00 220.00 4.80 249,775.50

14 Dec 2011 19 Dec 2011 USD/DTC 0.04PERSHING LLC

5,900.000 NJEA Local 22.266600 0.00 206.50 2.52 131,163.921.000000

Base 22.266600 0.00 206.50 2.52 131,163.92

14 Dec 2011 19 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NJEA Local 22.274700 0.00 70.00 1.50 77,889.951.000000

Base 22.274700 0.00 70.00 1.50 77,889.95

15 Dec 2011 20 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,000.000 NJEA Local 22.506500 0.00 35.00 0.43 22,471.071.000000

Base 22.506500 0.00 35.00 0.43 22,471.07

15 Dec 2011 20 Dec 2011 USD/DTC 0.04PERSHING LLC

2,000.000 NJEA Local 22.230000 0.00 70.00 0.85 44,389.151.000000

Base 22.230000 0.00 70.00 0.85 44,389.15
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15 Dec 2011 20 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

4,900.000 NJEA Local 22.374100 0.00 98.00 2.11 109,532.981.000000

Base 22.374100 0.00 98.00 2.11 109,532.98

16 Dec 2011 21 Dec 2011 USD/DTC 0.04PERSHING LLC

1,200.000 NJEA Local 22.510000 0.00 42.00 0.52 26,969.481.000000

Base 22.510000 0.00 42.00 0.52 26,969.48

16 Dec 2011 21 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

5,400.000 NJEA Local 22.388800 0.00 108.00 2.33 120,789.191.000000

Base 22.388800 0.00 108.00 2.33 120,789.19

19 Dec 2011 22 Dec 2011 USD/DTC 0.04PERSHING LLC

2,400.000 NJEA Local 21.880000 0.00 84.00 1.01 52,426.991.000000

Base 21.880000 0.00 84.00 1.01 52,426.99

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

4,900.000 NJEA Local 21.819800 0.00 98.00 2.06 106,816.961.000000

Base 21.819800 0.00 98.00 2.06 106,816.96

20 Dec 2011 23 Dec 2011 USD/DTC 0.04PERSHING LLC

3,100.000 NJEA Local 22.234000 0.00 108.50 1.32 68,815.581.000000

Base 22.234000 0.00 108.50 1.32 68,815.58

20 Dec 2011 23 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

15,000.000 NJEA Local 22.175300 0.00 525.00 6.39 332,098.111.000000

Base 22.175300 0.00 525.00 6.39 332,098.11

21 Dec 2011 27 Dec 2011 USD/DTC 0.04PERSHING LLC

4,900.000 NJEA Local 22.225000 0.00 171.50 2.09 108,728.911.000000

Base 22.225000 0.00 171.50 2.09 108,728.91

21 Dec 2011 27 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

16,000.000 NJEA Local 22.126800 0.00 560.00 6.80 353,462.001.000000

Base 22.126800 0.00 560.00 6.80 353,462.00
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22 Dec 2011 28 Dec 2011 USD/DTC 0.04PERSHING LLC

8,600.000 NJEA Local 22.665700 0.00 301.00 3.74 194,620.281.000000

Base 22.665700 0.00 301.00 3.74 194,620.28

22 Dec 2011 28 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

12,300.000 NJEA Local 22.649000 0.00 430.50 5.35 278,146.851.000000

Base 22.649000 0.00 430.50 5.35 278,146.85

23 Dec 2011 29 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

5,900.000 NJEA Local 22.788200 0.00 206.50 2.58 134,241.301.000000

Base 22.788200 0.00 206.50 2.58 134,241.30

28 Dec 2011 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

8,900.000 NJEA Local 22.256100 0.00 311.50 3.80 197,763.991.000000

Base 22.256100 0.00 311.50 3.80 197,763.99

29 Dec 2011 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

11,000.000 NJEA Local 22.545000 0.00 385.00 4.76 247,605.241.000000

Base 22.545000 0.00 385.00 4.76 247,605.24

30 Dec 2011 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,100.000 NJEA Local 22.809300 0.00 143.50 1.80 93,372.831.000000

Base 22.809300 0.00 143.50 1.80 93,372.83

30 Dec 2011 OPEN USD/DTC 0.04PERSHING LLC

4,300.000 NJEA Local 22.858600 0.00 150.50 1.89 98,139.591.000000

Base 22.858600 0.00 150.50 1.89 98,139.59

02364W105 Total

5,752.50 80.580.00185,700.000 Local 4,188,785.10

Base 0.00 5,752.50 80.58 4,188,785.10
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ADR NPV035128206 06 Dec 2011 09 Dec 2011 USD/DTC 0.04NOMURA SECURITIES INTERNATIONAL INCANGLOGOLD ASHANTI SPON ADR

30,500.000 NJEM Local 45.810800 0.00 1,220.00 26.83 1,395,982.571.000000

Base 45.810800 0.00 1,220.00 26.83 1,395,982.57

ADR USD.00005056752108 06 Dec 2011 09 Dec 2011 USD/DTC 0.01GOLDMAN SACHS INTERNATIONALBAIDU INC   SPON ADR

8,000.000 NJEM Local 134.235000 0.00 80.00 20.62 1,073,779.381.000000

Base 134.235000 0.00 80.00 20.62 1,073,779.38

ADR USD.0122943F100 06 Dec 2011 09 Dec 2011 USD/DTC 0.02LIQUIDNETINCCTRIP.COM INTERNATIONAL ADR

7,000.000 NJEM Local 24.995000 0.00 140.00 3.36 174,821.641.000000

Base 24.995000 0.00 140.00 3.36 174,821.64

06 Dec 2011 09 Dec 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

14,600.000 NJEM Local 25.110600 0.00 584.00 7.04 366,023.721.000000

Base 25.110600 0.00 584.00 7.04 366,023.72

06 Dec 2011 09 Dec 2011 USD/DTC 0.01BARCLAYS CAPITAL INC./LE

2,700.000 NJEM Local 25.255100 0.00 27.00 1.31 68,160.461.000000

Base 25.255100 0.00 27.00 1.31 68,160.46

07 Dec 2011 12 Dec 2011 USD/DTC 0.04NOMURA SECURITIES INTERNATIONAL INC

20,800.000 NJEM Local 24.941500 0.00 832.00 9.97 517,941.231.000000

Base 24.941500 0.00 832.00 9.97 517,941.23

08 Dec 2011 13 Dec 2011 USD/DTC 0.04NOMURA SECURITIES INTERNATIONAL INC

3,500.000 NJEM Local 23.897000 0.00 140.00 1.61 83,497.891.000000

Base 23.897000 0.00 140.00 1.61 83,497.89

22943F100 Total

1,723.00 23.290.0048,600.000 Local 1,210,444.94

Base 0.00 1,723.00 23.29 1,210,444.94
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ADR344419106 12 Dec 2011 15 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INCFOMENTO ECONOMICO MEX SP ADR

4,800.000 NJEM Local 66.135300 0.00 192.00 6.10 317,251.341.000000

Base 66.135300 0.00 192.00 6.10 317,251.34

13 Dec 2011 16 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

5,700.000 NJEM Local 66.850600 0.00 228.00 7.32 380,813.101.000000

Base 66.850600 0.00 228.00 7.32 380,813.10

14 Dec 2011 19 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

2,300.000 NJEM Local 64.833800 0.00 92.00 2.87 149,022.871.000000

Base 64.833800 0.00 92.00 2.87 149,022.87

344419106 Total

512.00 16.290.0012,800.000 Local 847,087.31

Base 0.00 512.00 16.29 847,087.31

ADR46626D108 07 Dec 2011 12 Dec 2011 USD/DTCUBS AGMMC NORILSK NICKEL JSC ADR

66,656.000 NJED Local 17.293100 0.00 230.54 0.00 1,152,458.331.000000

Base 17.293100 0.00 230.54 0.00 1,152,458.33

COMMON STOCK USD.25647211002 08 Dec 2011 13 Dec 2011 USD/SG4DEUTSCHE BANK SECURITIES INCJARDINE MATHESON HLDGS LTD

19,200.000 NJBU Local 49.682100 0.00 0.00 381.56 953,514.761.000000

Base 49.682100 0.00 0.00 381.56 953,514.76

DEPOSITORY RECEIPT669888109 13 Dec 2011 16 Dec 2011 USD/EUR 0.02MERRILL LYNCH INTERNATIONALNOVATEK OAO SPONS GDR REG S

7,268.000 NJED Local 122.770300 0.00 178.46 0.00 892,116.081.000000

Base 122.770300 0.00 178.46 0.00 892,116.08

DEPOSITORY RECEIPT67812M207 13 Dec 2011 16 Dec 2011 USD/EURMERRILL LYNCH INTERNATIONALROSNEFT OJSC REG S GDR

144,182.000 NJED Local 6.496000 0.00 187.32 0.00 936,418.951.000000

Base 6.496000 0.00 187.32 0.00 936,418.95
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ADR IDR250.715684106 12 Dec 2011 15 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + COTELEKOMUNIK INDONESIA SP ADR

2,500.000 NJEM Local 31.594500 0.00 100.00 0.00 78,886.251.000000

Base 31.594500 0.00 100.00 0.00 78,886.25

12 Dec 2011 15 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

4,800.000 NJEM Local 31.607400 0.00 192.00 2.92 151,520.601.000000

Base 31.607400 0.00 192.00 2.92 151,520.60

13 Dec 2011 16 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

3,400.000 NJEM Local 31.151400 0.00 136.00 0.00 105,778.761.000000

Base 31.151400 0.00 136.00 0.00 105,778.76

13 Dec 2011 16 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

1,200.000 NJEM Local 31.738700 0.00 48.00 0.74 38,037.701.000000

Base 31.738700 0.00 48.00 0.74 38,037.70

14 Dec 2011 19 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

802.000 NJEM Local 31.125700 0.00 32.08 0.48 24,930.251.000000

Base 31.125700 0.00 32.08 0.48 24,930.25

14 Dec 2011 15 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

1,900.000 NJEM Local 30.823500 0.00 76.00 0.00 58,488.651.000000

Base 30.823500 0.00 76.00 0.00 58,488.65

15 Dec 2011 16 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

3,300.000 NJEM Local 30.385400 0.00 132.00 0.00 100,139.821.000000

Base 30.385400 0.00 132.00 0.00 100,139.82

15 Dec 2011 20 Dec 2011 USD/DTC 0.02LIQUIDNETINC

1,800.000 NJEM Local 31.305000 0.00 36.00 1.09 56,311.911.000000

Base 31.305000 0.00 36.00 1.09 56,311.91

15 Dec 2011 20 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

1,400.000 NJEM Local 31.264300 0.00 56.00 0.85 43,713.171.000000

Base 31.264300 0.00 56.00 0.85 43,713.17
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Base Currency: USD - US DOLLAR

16 Dec 2011 21 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

2,800.000 NJEM Local 31.354100 0.00 112.00 0.00 87,679.481.000000

Base 31.354100 0.00 112.00 0.00 87,679.48

16 Dec 2011 21 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

5,800.000 NJEM Local 31.375100 0.00 232.00 3.50 181,740.081.000000

Base 31.375100 0.00 232.00 3.50 181,740.08

19 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

1,712.000 NJEM Local 31.035300 0.00 68.48 1.03 53,062.921.000000

Base 31.035300 0.00 68.48 1.03 53,062.92

19 Dec 2011 CANCEL USD/DTC 0.04UBS SECURITIES LLC

-1,712.000 NJEM Local 31.035300 0.00 -68.48 -1.03 -53,062.921.000000

Base 31.035300 0.00 -68.48 -1.03 -53,062.92

19 Dec 2011 22 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

1,712.000 NJEM Local 31.035300 0.00 68.48 0.00 53,063.951.000000

Base 31.035300 0.00 68.48 0.00 53,063.95

19 Dec 2011 22 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

900.000 NJEM Local 31.030800 0.00 36.00 0.54 27,891.181.000000

Base 31.030800 0.00 36.00 0.54 27,891.18

20 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

1,600.000 NJEM Local 30.497600 0.00 64.00 0.94 48,731.221.000000

Base 30.497600 0.00 64.00 0.94 48,731.22

20 Dec 2011 CANCEL USD/DTC 0.04UBS SECURITIES LLC

-1,600.000 NJEM Local 30.497600 0.00 -64.00 -0.94 -48,731.221.000000

Base 30.497600 0.00 -64.00 -0.94 -48,731.22

20 Dec 2011 23 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

1,600.000 NJEM Local 30.497600 0.00 64.00 0.00 48,732.161.000000

Base 30.497600 0.00 64.00 0.00 48,732.16
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20 Dec 2011 23 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

1,600.000 NJEM Local 31.158700 0.00 64.00 0.96 49,788.961.000000

Base 31.158700 0.00 64.00 0.96 49,788.96

21 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

4,900.000 NJEM Local 31.162000 0.00 196.00 2.94 152,494.861.000000

Base 31.162000 0.00 196.00 2.94 152,494.86

21 Dec 2011 CANCEL USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

-4,900.000 NJEM Local 31.162000 0.00 -196.00 -2.94 -152,494.861.000000

Base 31.162000 0.00 -196.00 -2.94 -152,494.86

21 Dec 2011 27 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

4,900.000 NJEM Local 31.162000 0.00 196.00 0.00 152,497.801.000000

Base 31.162000 0.00 196.00 0.00 152,497.80

21 Dec 2011 27 Dec 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

5,586.000 NJEM Local 31.246799 0.00 223.44 3.36 174,317.821.000000

Base 31.246799 0.00 223.44 3.36 174,317.82

29 Dec 2011 OPEN USD/DTC 0.04MACQUARIESECURITIES (USA) INC

17,500.000 NJEM Local 30.250900 0.00 700.00 0.00 528,690.751.000000

Base 30.250900 0.00 700.00 0.00 528,690.75

29 Dec 2011 OPEN USD/DTC 0.04MACQUARIESECURITIES (USA) INC

4,300.000 NJEM Local 30.782900 0.00 172.00 2.55 132,191.921.000000

Base 30.782900 0.00 172.00 2.55 132,191.92

30 Dec 2011 OPEN USD/DTC 0.04MACQUARIESECURITIES (USA) INC

3,100.000 NJEM Local 30.638900 0.00 124.00 0.00 94,856.591.000000

Base 30.638900 0.00 124.00 0.00 94,856.59

30 Dec 2011 OPEN USD/DTC 0.04MACQUARIESECURITIES (USA) INC

3,900.000 NJEM Local 30.834200 0.00 156.00 2.31 120,095.071.000000

Base 30.834200 0.00 156.00 2.31 120,095.07
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715684106 Total

2,956.00 19.300.0074,800.000 Local 2,309,352.87

Base 0.00 2,956.00 19.30 2,309,352.87

GDR759470107 14 Dec 2011 19 Dec 2011 USD/EUR 0.04UBS AGRELIANCE INDS SPONS GDR 144A

15,472.000 NJED Local 27.145400 0.00 629.99 0.00 419,363.641.000000

Base 27.145400 0.00 629.99 0.00 419,363.64

ADR80585Y308 13 Dec 2011 16 Dec 2011 USD/DTCMERRILL LYNCH INTERNATIONALSBERBANK SPONSORED ADR

103,851.000 NJED Local 10.421000 0.00 216.45 0.00 1,082,014.821.000000

Base 10.421000 0.00 216.45 0.00 1,082,014.82

ADR USD.0182859P104 01 Dec 2011 06 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDSIMCERE PHARMACEUTICAL ADR

4,200.000 NJEM Local 7.421900 0.00 168.00 0.60 31,003.381.000000

Base 7.421900 0.00 168.00 0.60 31,003.38

02 Dec 2011 07 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

15,400.000 NJEM Local 7.475300 0.00 616.00 2.22 114,501.401.000000

Base 7.475300 0.00 616.00 2.22 114,501.40

05 Dec 2011 08 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

7,600.000 NJEM Local 7.479100 0.00 228.00 1.10 56,612.061.000000

Base 7.479100 0.00 228.00 1.10 56,612.06

07 Dec 2011 12 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

5,800.000 NJEM Local 7.403000 0.00 174.00 0.83 42,762.571.000000

Base 7.403000 0.00 174.00 0.83 42,762.57

08 Dec 2011 13 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

6,800.000 NJEM Local 7.402000 0.00 204.00 0.97 50,128.631.000000

Base 7.402000 0.00 204.00 0.97 50,128.63
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09 Dec 2011 14 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

8,100.000 NJEM Local 7.466500 0.00 243.00 1.17 60,234.481.000000

Base 7.466500 0.00 243.00 1.17 60,234.48

12 Dec 2011 15 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

3,500.000 NJEM Local 7.397400 0.00 105.00 0.50 25,785.401.000000

Base 7.397400 0.00 105.00 0.50 25,785.40

13 Dec 2011 16 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

3,400.000 NJEM Local 7.401400 0.00 102.00 0.49 25,062.271.000000

Base 7.401400 0.00 102.00 0.49 25,062.27

15 Dec 2011 20 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

14,276.000 NJEM Local 7.450100 0.00 571.04 2.05 105,784.541.000000

Base 7.450100 0.00 571.04 2.05 105,784.54

82859P104 Total

2,411.04 9.930.0069,076.000 Local 511,874.73

Base 0.00 2,411.04 9.93 511,874.73

COMMON STOCK83408W103 01 Dec 2011 06 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + COSOHU.COM INC

20,100.000 NJEA Local 51.347700 0.00 703.50 19.82 1,031,365.451.000000

Base 51.347700 0.00 703.50 19.82 1,031,365.45

02 Dec 2011 07 Dec 2011 USD/DTC 0.04GOLDMAN SACHS + CO

10,700.000 NJEA Local 51.535700 0.00 374.50 10.59 551,046.901.000000

Base 51.535700 0.00 374.50 10.59 551,046.90

83408W103 Total

1,078.00 30.410.0030,800.000 Local 1,582,412.35

Base 0.00 1,078.00 30.41 1,582,412.35
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ADR87936R106 01 Dec 2011 06 Dec 2011 USD/DTC 0.04J.P. MORGAN CLEARING CORP.TELEFONICA BRASIL ADR

6,800.000 NJEA Local 27.078900 0.00 238.00 3.54 183,894.981.000000

Base 27.078900 0.00 238.00 3.54 183,894.98

ADR881624209 08 Dec 2011 13 Dec 2011 USD/DTCDEUTSCHE BANK SECURITIES INCTEVA PHARMACEUTICAL SP ADR

62,100.000 NJBU Local 40.094100 0.00 0.00 47.81 2,489,795.791.000000

Base 40.094100 0.00 0.00 47.81 2,489,795.79

GDR91688E206 02 Dec 2011 07 Dec 2011 USD/EUR 0.01GOLDMAN SACHS + COURALKALI SPON GDR REG S

15,419.000 NJEM Local 39.588200 0.00 213.64 0.00 610,196.821.000000

Base 39.588200 0.00 213.64 0.00 610,196.82

07 Dec 2011 12 Dec 2011 USD/EUR 0.04CREDIT SUISSE SECURITIES (EUROPE) L

59,406.000 NJEM Local 36.413700 0.00 2,376.24 0.00 2,160,816.021.000000

Base 36.413700 0.00 2,376.24 0.00 2,160,816.02

91688E206 Total

2,589.88 0.000.0074,825.000 Local 2,771,012.84

Base 0.00 2,589.88 0.00 2,771,012.84

ADR NPV91912E204 13 Dec 2011 16 Dec 2011 USD/DTCMERRILL LYNCH INTERNATIONALVALE SA SP PREF ADR

57,189.000 NJED Local 20.818200 0.00 238.11 22.86 1,190,311.071.000000

Base 20.818200 0.00 238.11 22.86 1,190,311.07

20 Dec 2011 22 Dec 2011 USD/DTC 0.04UBS SECURITIES LLC

29,200.000 NJEA Local 20.244000 0.00 1,022.00 11.35 590,091.451.000000

Base 20.244000 0.00 1,022.00 11.35 590,091.45

91912E204 Total

1,260.11 34.210.0086,389.000 Local 1,780,402.52

Base 0.00 1,260.11 34.21 1,780,402.52



Prepared by State StreetPage 238

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

VANGUARD MSCI922042858 20 Dec 2011 23 Dec 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCVANGUARD MSCI EMERGING MARKETS

59,000.000 NJEA Local 38.794900 0.00 1,180.00 43.95 2,287,675.151.000000

Base 38.794900 0.00 1,180.00 43.95 2,287,675.15

DEPOSITORY RECEIPT98387E205 07 Dec 2011 12 Dec 2011 USD/EURUBS AGX 5 RETAIL GROUP NV REGS GDR

33,114.000 NJED Local 22.595800 0.00 149.65 0.00 748,087.671.000000

Base 22.595800 0.00 149.65 0.00 748,087.67

COMMON STOCK RUB.01B3M90M902 13 Dec 2011 23 Dec 2011 USD/RU43 DEUTSCHE BANK AG LONDONPROTEK

8,000.000 NJEA Local 0.572000 0.00 9.15 0.00 4,566.851.000000

Base 0.572000 0.00 9.15 0.00 4,566.85

UNIT NPVB56ZM7906 08 Dec 2011 13 Dec 2011 USD/SG4DEUTSCHE BANK AG LONDONHUTCHISON PORT HOLDINGS TR U

2,546,000.000 NJBU Local 0.632600 0.00 0.00 460.00 1,610,139.601.000000

Base 0.632600 0.00 0.00 460.00 1,610,139.60

COMMON STOCK USD.08G20045202 02 Dec 2011 07 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDCENTRAL EUROPEAN MEDIA ENT A

4,700.000 NJEM Local 8.243100 0.00 188.00 0.75 38,553.821.000000

Base 8.243100 0.00 188.00 0.75 38,553.82

05 Dec 2011 08 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

5,600.000 NJEM Local 8.264300 0.00 224.00 0.89 46,055.191.000000

Base 8.264300 0.00 224.00 0.89 46,055.19

06 Dec 2011 09 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

3,200.000 NJEM Local 8.234200 0.00 128.00 0.51 26,220.931.000000

Base 8.234200 0.00 128.00 0.51 26,220.93

07 Dec 2011 12 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

3,100.000 NJEM Local 8.056500 0.00 124.00 0.48 24,850.671.000000

Base 8.056500 0.00 124.00 0.48 24,850.67



Prepared by State StreetPage 239

Sales Report by Report Date
Composite

to January 13, 2012View Date:December 31, 2011December 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

12 Dec 2011 15 Dec 2011 USD/DTC 0.02LIQUIDNETINC

16,500.000 NJEM Local 7.609600 0.00 330.00 2.42 125,225.981.000000

Base 7.609600 0.00 330.00 2.42 125,225.98

15 Dec 2011 20 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

6,000.000 NJEM Local 7.008800 0.00 180.00 0.81 41,871.991.000000

Base 7.008800 0.00 180.00 0.81 41,871.99

20 Dec 2011 23 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

3,700.000 NJEM Local 6.659000 0.00 111.00 0.48 24,526.821.000000

Base 6.659000 0.00 111.00 0.48 24,526.82

22 Dec 2011 28 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

6,200.000 NJEM Local 6.553200 0.00 186.00 0.79 40,443.051.000000

Base 6.553200 0.00 186.00 0.79 40,443.05

23 Dec 2011 29 Dec 2011 USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

9,200.000 NJEM Local 6.609600 0.00 276.00 1.17 60,531.151.000000

Base 6.609600 0.00 276.00 1.17 60,531.15

28 Dec 2011 OPEN USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

3,900.000 NJEM Local 6.351600 0.00 117.00 0.48 24,653.761.000000

Base 6.351600 0.00 117.00 0.48 24,653.76

29 Dec 2011 OPEN USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

5,100.000 NJEM Local 6.321000 0.00 153.00 0.62 32,083.481.000000

Base 6.321000 0.00 153.00 0.62 32,083.48

30 Dec 2011 OPEN USD/DTC 0.03MORGAN STANLEY CO INCORPORATED

9,500.000 NJEM Local 6.504900 0.00 285.00 1.19 61,510.361.000000

Base 6.504900 0.00 285.00 1.19 61,510.36

G20045202 Total

2,302.00 10.590.0076,700.000 Local 546,527.20

Base 0.00 2,302.00 10.59 546,527.20
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COMMON STOCK USD5.G2519Y108 06 Dec 2011 16 Dec 2011 USD/DTC 0.027 UBS SECURITIES LLCCREDICORP LTD

2,900.000 NJED Local 106.796900 0.00 61.94 5.95 309,643.121.000000

Base 106.796900 0.00 61.94 5.95 309,643.12

US DOLLAR  Total

0.00Local3,772,733.000

0.00Base

1,214.86

1,214.86

24,966.03

24,966.03

31,287,351.55

31,287,351.55

EQUITY  Total

172,238,299.000
Base 0.00 594,183.26 98,655.60 1,998,586,831.99

SALES Total
211,484,487.820

0.00 594,183.26 98,655.60 2,037,833,020.81Base
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Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

8,583,122.000 Local

23TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
122,189,649.46
123,862,305.32

0.00

AUSTRALIAN DOLLAR  Total
8,583,122.000

23TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

123,862,305.32

122,189,649.460.00

BRAZILIAN REAL
EQUITY

1,028,649.000 Local

17TRADES:

0.00Base

1CANCELS:

15,575.48
28,816.72 4,147.52

2,247.13
15,394,099.34
8,353,199.43

0.00

BRAZILIAN REAL  Total
1,028,649.000

17TRADES:
1CANCELS:

Base

Local

0.00 15,575.48

28,816.72

2,247.13

4,147.52

8,353,199.43

15,394,099.340.00

CANADIAN DOLLAR
EQUITY

6,064,273.000 Local

54TRADES:

0.00Base

0CANCELS:

8,151.62
8,404.87 0.00

0.00
186,163,242.78
184,693,842.82

0.00
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Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
6,064,273.000

54TRADES:
0CANCELS:

Base

Local

0.00 8,151.62

8,404.87

0.00

0.00

184,693,842.82

186,163,242.780.00

DANISH KRONE
EQUITY

745,420.000 Local

11TRADES:

0.00Base

0CANCELS:

38,859.81
221,695.47 0.00

0.00
278,274,943.54
49,425,980.15

0.00

DANISH KRONE  Total
745,420.000

11TRADES:
0CANCELS:

Base

Local

0.00 38,859.81

221,695.47

0.00

0.00

49,425,980.15

278,274,943.540.00

EURO CURRENCY

BELGIUM
EQUITY

202,988.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,533,325.53

10,387,167.02
0.00

BELGIUM Total
202,988.000

2TRADES:

0CANCELS:

Local
Base 10,387,167.02

7,533,325.53
0.00
0.00

0.00
0.00

0.00
0.00

FINLAND
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Base Currency: USD - US DOLLAR

EQUITY
1,255,690.000 Local

6TRADES:

0.00Base

0CANCELS:

17,078.08
13,083.15 0.00

0.00
15,591,723.25
20,529,890.32

0.00

FINLAND Total
1,255,690.000

6TRADES:

0CANCELS:

Local
Base 20,529,890.32

15,591,723.25
0.00
0.00

17,078.08
13,083.15

0.00
0.00

FRANCE
EQUITY

3,337,772.000 Local

33TRADES:

0.00Base

1CANCELS:

47,423.33
36,458.48 0.00

0.00
125,669,835.51
168,287,535.72

0.00

FRANCE Total
3,337,772.000

33TRADES:

1CANCELS:

Local
Base 168,287,535.72

125,669,835.51
0.00
0.00

47,423.33
36,458.48

0.00
0.00

GERMANY
EQUITY

2,650,991.000 Local

24TRADES:

0.00Base

0CANCELS:

19,176.98
14,790.77 0.00

0.00
93,865,048.24

125,911,112.19
0.00
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Base Currency: USD - US DOLLAR

GERMANY Total
2,650,991.000

24TRADES:

0CANCELS:

Local
Base 125,911,112.19

93,865,048.24
0.00
0.00

19,176.98
14,790.77

0.00
0.00

IRELAND
EQUITY

205,658.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 28,031.82

37,315.95
2,831,088.66
3,768,744.84

0.00

IRELAND Total
205,658.000

1TRADES:

0CANCELS:

Local
Base 3,768,744.84

2,831,088.66
37,315.95
28,031.82

0.00
0.00

0.00
0.00

ITALY
EQUITY

2,265,797.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,814,303.30
9,387,029.85

0.00

ITALY Total
2,265,797.000

2TRADES:

0CANCELS:

Local
Base 9,387,029.85

6,814,303.30
0.00
0.00

0.00
0.00

0.00
0.00

NETHERLANDS
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
1,859,999.000 Local

8TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,132,877.72
34,285,294.58

0.00

NETHERLANDS Total
1,859,999.000

8TRADES:

0CANCELS:

Local
Base 34,285,294.58

25,132,877.72
0.00
0.00

0.00
0.00

0.00
0.00

SPAIN
EQUITY

3,688,404.000 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
32,142,448.51
43,856,748.21

0.00

SPAIN Total
3,688,404.000

7TRADES:

0CANCELS:

Local
Base 43,856,748.21

32,142,448.51
0.00
0.00

0.00
0.00

0.00
0.00

EURO CURRENCY  Total
15,467,299.000

83TRADES:
1CANCELS:

Base

Local

0.00 83,678.39

64,332.40

37,315.95

28,031.82

416,413,522.73

309,580,650.720.00

HONG KONG DOLLAR
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
38,847,707.000 Local

66TRADES:

0.00Base

2CANCELS:

38,626.01
300,416.44 236,121.81

30,374.02
438,707,990.72
56,430,603.62

0.00

HONG KONG DOLLAR  Total
38,847,707.000

66TRADES:
2CANCELS:

Base

Local

0.00 38,626.01

300,416.44

30,374.02

236,121.81

56,430,603.62

438,707,990.720.00

HUNGARIAN FORINT
EQUITY

35,669.000 Local

5TRADES:

0.00Base

0CANCELS:

1,308.67
307,522.97 0.00

0.00
108,056,265.14

460,224.63
0.00

HUNGARIAN FORINT  Total
35,669.000

5TRADES:
0CANCELS:

Base

Local

0.00 1,308.67

307,522.97

0.00

0.00

460,224.63

108,056,265.140.00

JAPANESE YEN
EQUITY

31,074,641.000 Local

101TRADES:

0.00Base

3CANCELS:

45,411.78
3,536,999.00 0.00

0.00
28,673,745,780.00

358,907,275.36
0.00
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

JAPANESE YEN  Total
31,074,641.000

101TRADES:
3CANCELS:

Base

Local

0.00 45,411.78

3,536,999.00

0.00

0.00

358,907,275.36

28,673,745,780.000.00

MEXICAN PESO
EQUITY

604,600.000 Local

23TRADES:

0.00Base

0CANCELS:

3,914.85
53,906.53 0.00

0.00
22,376,935.18
1,624,276.89

0.00

MEXICAN PESO  Total
604,600.000

23TRADES:
0CANCELS:

Base

Local

0.00 3,914.85

53,906.53

0.00

0.00

1,624,276.89

22,376,935.180.00

NORWEGIAN KRONE
EQUITY

911,163.000 Local

4TRADES:

0.00Base

0CANCELS:

8,591.18
50,678.45 0.00

0.00
99,796,101.44
17,055,622.31

0.00

NORWEGIAN KRONE  Total
911,163.000

4TRADES:
0CANCELS:

Base

Local

0.00 8,591.18

50,678.45

0.00

0.00

17,055,622.31

99,796,101.440.00

POUND STERLING
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
49,468,864.000 Local

59TRADES:

0.00Base

0CANCELS:

96,025.28
61,823.00 795,968.55

1,241,525.37
231,239,599.84
364,760,494.69

0.00

POUND STERLING  Total
49,468,864.000

59TRADES:
0CANCELS:

Base

Local

0.00 96,025.28

61,823.00

1,241,525.37

795,968.55

364,760,494.69

231,239,599.840.00

SINGAPORE DOLLAR
EQUITY

4,428,289.000 Local

10TRADES:

0.00Base

0CANCELS:

0.00
0.00 1,770.53

1,364.88
26,558,650.86
18,635,543.10

0.00

SINGAPORE DOLLAR  Total
4,428,289.000

10TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

1,364.88

1,770.53

18,635,543.10

26,558,650.860.00

SOUTH AFRICAN RAND
EQUITY

32,835.000 Local

2TRADES:

0.00Base

0CANCELS:

2,001.35
16,855.80 28,444.54

3,397.19
11,423,116.94
1,364,274.58

0.00
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Base Currency: USD - US DOLLAR

SOUTH AFRICAN RAND  Total
32,835.000

2TRADES:
0CANCELS:

Base

Local

0.00 2,001.35

16,855.80

3,397.19

28,444.54

1,364,274.58

11,423,116.940.00

SOUTH KOREAN WON
EQUITY

40,786.000 Local

27TRADES:

0.00Base

0CANCELS:

6,021.37
6,847,203.00 0.00

0.00
6,147,423,110.00

5,405,408.04
0.00

SOUTH KOREAN WON  Total
40,786.000

27TRADES:
0CANCELS:

Base

Local

0.00 6,021.37

6,847,203.00

0.00

0.00

5,405,408.04

6,147,423,110.000.00

SWEDISH KRONA
EQUITY

4,895,017.000 Local

21TRADES:

0.00Base

0CANCELS:

52,130.46
359,396.97 0.00

0.00
468,003,125.50
68,449,002.16

0.00

SWEDISH KRONA  Total
4,895,017.000

21TRADES:
0CANCELS:

Base

Local

0.00 52,130.46

359,396.97

0.00

0.00

68,449,002.16

468,003,125.500.00

SWISS FRANC
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
3,088,010.000 Local

26TRADES:

0.00Base

0CANCELS:

11,498.05
10,779.34 0.00

0.00
114,790,843.66
120,803,849.89

0.00

SWISS FRANC  Total
3,088,010.000

26TRADES:
0CANCELS:

Base

Local

0.00 11,498.05

10,779.34

0.00

0.00

120,803,849.89

114,790,843.660.00

THAILAND BAHT
EQUITY

5,647,900.000 Local

53TRADES:

0.00Base

1CANCELS:

7,578.88
236,783.24 17,501.44

562.02
222,504,291.05

7,365,399.08
0.00

THAILAND BAHT  Total
5,647,900.000

53TRADES:
1CANCELS:

Base

Local

0.00 7,578.88

236,783.24

562.02

17,501.44

7,365,399.08

222,504,291.050.00

TURKISH LIRA
EQUITY

225,158.000 Local

11TRADES:

0.00Base

0CANCELS:

2,046.72
3,811.16 0.00

0.00
1,943,257.38
1,043,419.45

0.00
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Base Currency: USD - US DOLLAR

TURKISH LIRA  Total
225,158.000

11TRADES:
0CANCELS:

Base

Local

0.00 2,046.72

3,811.16

0.00

0.00

1,043,419.45

1,943,257.380.00

US DOLLAR
CASH EQUIVALENTS

31,722,140.580 Local

48TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
31,722,140.58
31,722,140.58

0.00

EQUITY
7,875,589.000 Local

70TRADES:

0.00Base

6CANCELS:

65,281.47
65,281.47 0.00

0.00
290,019,167.48
290,019,167.48

0.00

US DOLLAR  Total
39,597,729.580

118TRADES:
6CANCELS:

Base

Local

0.00 65,281.47

65,281.47

0.00

0.00

321,741,308.06

321,741,308.060.00

210,787,131.580
PURCHASE Total

714TRADES:
14CANCELS:

1,316,786.56486,701.37 2,126,795,552.31Base 0.00
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Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

3,290,296.000 Local

14TRADES:

0.00Base

0CANCELS:

928.20
920.51 0.00

0.00
55,493,394.96
55,736,015.27

0.00

AUSTRALIAN DOLLAR  Total
3,290,296.000

14TRADES:
0CANCELS:

Base

Local

0.00 928.20

920.51

0.00

0.00

55,736,015.27

55,493,394.960.00

BRAZILIAN REAL
EQUITY

904,637.000 Local

48TRADES:

0.00Base

0CANCELS:

27,030.22
49,588.97 7,989.50

4,355.86
24,713,303.55
13,492,846.91

0.00

BRAZILIAN REAL  Total
904,637.000

48TRADES:
0CANCELS:

Base

Local

0.00 27,030.22

49,588.97

4,355.86

7,989.50

13,492,846.91

24,713,303.550.00

CANADIAN DOLLAR
EQUITY

9,141,664.000 Local

79TRADES:

0.00Base

0CANCELS:

13,888.02
14,288.83 0.00

0.00
210,733,282.90
208,661,933.76

0.00
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Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
9,141,664.000

79TRADES:
0CANCELS:

Base

Local

0.00 13,888.02

14,288.83

0.00

0.00

208,661,933.76

210,733,282.900.00

CHILEAN PESO
EQUITY

280,712.000 Local

4TRADES:

0.00Base

0CANCELS:

212.00
109,063.00 0.00

0.00
218,016,123.00

423,793.28
0.00

CHILEAN PESO  Total
280,712.000

4TRADES:
0CANCELS:

Base

Local

0.00 212.00

109,063.00

0.00

0.00

423,793.28

218,016,123.000.00

CZECH KORUNA
EQUITY

93,843.000 Local

28TRADES:

0.00Base

0CANCELS:

11,995.15
233,222.08 0.00

0.00
77,507,470.62
3,986,393.68

0.00

CZECH KORUNA  Total
93,843.000

28TRADES:
0CANCELS:

Base

Local

0.00 11,995.15

233,222.08

0.00

0.00

3,986,393.68

77,507,470.620.00

DANISH KRONE
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Base Currency: USD - US DOLLAR

EQUITY
780,180.000 Local

9TRADES:

0.00Base

0CANCELS:

28,323.33
161,656.28 0.00

0.00
213,208,109.67

38,028,611.44
0.00

DANISH KRONE  Total
780,180.000

9TRADES:
0CANCELS:

Base

Local

0.00 28,323.33

161,656.28

0.00

0.00

38,028,611.44

213,208,109.670.00

EGYPTIAN POUND
EQUITY

6,321.000 Local

2TRADES:

0.00Base

0CANCELS:

337.92
2,035.36 0.00

0.00
579,496.64
96,209.44

0.00

EGYPTIAN POUND  Total
6,321.000

2TRADES:
0CANCELS:

Base

Local

0.00 337.92

2,035.36

0.00

0.00

96,209.44

579,496.640.00

EURO CURRENCY

AUSTRIA
EQUITY

1,116,907.000 Local

16TRADES:

0.00Base

0CANCELS:

6,975.29
5,362.86 0.00

0.00
17,145,433.40
22,595,610.26

0.00
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Base Currency: USD - US DOLLAR

AUSTRIA Total
1,116,907.000

16TRADES:

0CANCELS:

Local
Base 22,595,610.26

17,145,433.40
0.00
0.00

6,975.29
5,362.86

0.00
0.00

BELGIUM
EQUITY

282,100.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12,153,318.95
16,537,301.63

0.00

BELGIUM Total
282,100.000

2TRADES:

0CANCELS:

Local
Base 16,537,301.63

12,153,318.95
0.00
0.00

0.00
0.00

0.00
0.00

FINLAND
EQUITY

2,361,550.000 Local

13TRADES:

0.00Base

0CANCELS:

17,183.50
13,206.55 0.00

0.00
27,077,613.43
35,797,590.68

0.00

FINLAND Total
2,361,550.000

13TRADES:

0CANCELS:

Local
Base 35,797,590.68

27,077,613.43
0.00
0.00

17,183.50
13,206.55

0.00
0.00

FRANCE
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Base Currency: USD - US DOLLAR

EQUITY
2,432,956.000 Local

44TRADES:

0.00Base

3CANCELS:

-9,431.60
-6,512.66 0.00

0.00
110,582,063.17
148,137,453.67

0.00

FRANCE Total
2,432,956.000

44TRADES:

3CANCELS:

Local
Base 148,137,453.67

110,582,063.17
0.00
0.00

-9,431.60
-6,512.66

0.00
0.00

GERMANY
EQUITY

3,896,401.000 Local

17TRADES:

0.00Base

0CANCELS:

72,393.92
55,672.24 0.00

0.00
83,394,601.57

111,172,101.80
0.00

GERMANY Total
3,896,401.000

17TRADES:

0CANCELS:

Local
Base 111,172,101.80

83,394,601.57
0.00
0.00

72,393.92
55,672.24

0.00
0.00

GREECE
EQUITY

868,238.000 Local

7TRADES:

0.00Base

0CANCELS:

8,149.21
6,244.30 1,641.24

2,147.77
5,042,040.17
6,598,124.86

0.00
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Base Currency: USD - US DOLLAR

GREECE Total
868,238.000

7TRADES:

0CANCELS:

Local
Base 6,598,124.86

5,042,040.17
2,147.77
1,641.24

8,149.21
6,244.30

0.00
0.00

ITALY
EQUITY

5,208,800.000 Local

8TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
16,480,140.36
22,260,273.67

0.00

ITALY Total
5,208,800.000

8TRADES:

0CANCELS:

Local
Base 22,260,273.67

16,480,140.36
0.00
0.00

0.00
0.00

0.00
0.00

NETHERLANDS
EQUITY

1,955,300.000 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
19,160,800.84
26,335,266.66

0.00

NETHERLANDS Total
1,955,300.000

6TRADES:

0CANCELS:

Local
Base 26,335,266.66

19,160,800.84
0.00
0.00

0.00
0.00

0.00
0.00

PORTUGAL
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Base Currency: USD - US DOLLAR

EQUITY
5,503,500.000 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12,904,626.30
17,113,256.83

0.00

PORTUGAL Total
5,503,500.000

7TRADES:

0CANCELS:

Local
Base 17,113,256.83

12,904,626.30
0.00
0.00

0.00
0.00

0.00
0.00

SPAIN
EQUITY

1,941,100.000 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
14,086,390.45
19,820,526.18

0.00

SPAIN Total
1,941,100.000

3TRADES:

0CANCELS:

Local
Base 19,820,526.18

14,086,390.45
0.00
0.00

0.00
0.00

0.00
0.00

EURO CURRENCY  Total
25,566,852.000

123TRADES:
3CANCELS:

Base

Local

0.00 95,270.32

73,973.29

2,147.77

1,641.24

426,367,506.24

318,027,028.640.00

HONG KONG DOLLAR
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Base Currency: USD - US DOLLAR

EQUITY
26,197,526.000 Local

65TRADES:

0.00Base

0CANCELS:

53,555.12
416,545.89 524,369.85

67,446.38
689,274,153.22
88,658,087.32

0.00

HONG KONG DOLLAR  Total
26,197,526.000

65TRADES:
0CANCELS:

Base

Local

0.00 53,555.12

416,545.89

67,446.38

524,369.85

88,658,087.32

689,274,153.220.00

INDONESIAN RUPIAH
EQUITY

2,924,500.000 Local

1TRADES:

0.00Base

0CANCELS:

1,032.43
9,374,485.00 9,686,968.00

1,066.85
6,230,595,047.00

686,188.88
0.00

INDONESIAN RUPIAH  Total
2,924,500.000

1TRADES:
0CANCELS:

Base

Local

0.00 1,032.43

9,374,485.00

1,066.85

9,686,968.00

686,188.88

6,230,595,047.000.00

ISRAELI SHEKEL
EQUITY

563,500.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,868,483.85
1,027,758.73

0.00
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January 13, 2012View Date:to December 31, 2011December 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

ISRAELI SHEKEL  Total
563,500.000

1TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

1,027,758.73

3,868,483.850.00

JAPANESE YEN
EQUITY

39,051,942.000 Local

92TRADES:

0.00Base

3CANCELS:

63,995.97
4,988,996.00 0.00

0.00
31,598,990,343.00

396,429,186.38
0.00

JAPANESE YEN  Total
39,051,942.000

92TRADES:
3CANCELS:

Base

Local

0.00 63,995.97

4,988,996.00

0.00

0.00

396,429,186.38

31,598,990,343.000.00

NORWEGIAN KRONE
EQUITY

564,200.000 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
75,377,144.26
12,984,569.01

0.00

NORWEGIAN KRONE  Total
564,200.000

6TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

12,984,569.01

75,377,144.260.00

POLISH ZLOTY
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Currency Summary - Composite

January 13, 2012View Date:to December 31, 2011December 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
115,639.000 Local

2TRADES:

0.00Base

0CANCELS:

3,279.08
11,317.53 0.00

0.00
3,761,191.12
1,089,745.17

0.00

POLISH ZLOTY  Total
115,639.000

2TRADES:
0CANCELS:

Base

Local

0.00 3,279.08

11,317.53

0.00

0.00

1,089,745.17

3,761,191.120.00

POUND STERLING
EQUITY

27,556,083.000 Local

40TRADES:

0.00Base

0CANCELS:

171,368.55
110,095.01 26.00

40.51
268,401,688.98
422,757,676.02

0.00

POUND STERLING  Total
27,556,083.000

40TRADES:
0CANCELS:

Base

Local

0.00 171,368.55

110,095.01

40.51

26.00

422,757,676.02

268,401,688.980.00

SINGAPORE DOLLAR
EQUITY

15,587,289.000 Local

27TRADES:

0.00Base

0CANCELS:

0.00
0.00 9,526.84

7,344.33
52,021,059.68
38,264,869.25

0.00
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Currency Summary - Composite

January 13, 2012View Date:to December 31, 2011December 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SINGAPORE DOLLAR  Total
15,587,289.000

27TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

7,344.33

9,526.84

38,264,869.25

52,021,059.680.00

SOUTH AFRICAN RAND
EQUITY

24,437.000 Local

16TRADES:

0.00Base

0CANCELS:

2,756.68
22,387.59 24.20

2.98
12,289,290.31
1,512,201.82

0.00

SOUTH AFRICAN RAND  Total
24,437.000

16TRADES:
0CANCELS:

Base

Local

0.00 2,756.68

22,387.59

2.98

24.20

1,512,201.82

12,289,290.310.00

SOUTH KOREAN WON
EQUITY

92,462.000 Local

34TRADES:

0.00Base

0CANCELS:

7,903.82
8,930,824.00 17,066,681.00

15,036.06
5,662,897,857.00

4,989,082.50
0.00

SOUTH KOREAN WON  Total
92,462.000

34TRADES:
0CANCELS:

Base

Local

0.00 7,903.82

8,930,824.00

15,036.06

17,066,681.00

4,989,082.50

5,662,897,857.000.00

SWEDISH KRONA
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Currency Summary - Composite

January 13, 2012View Date:to December 31, 2011December 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
11,727,735.000 Local

41TRADES:

0.00Base

0CANCELS:

62,028.32
426,883.28 0.00

0.00
815,199,217.95
119,341,669.68

0.00

SWEDISH KRONA  Total
11,727,735.000

41TRADES:
0CANCELS:

Base

Local

0.00 62,028.32

426,883.28

0.00

0.00

119,341,669.68

815,199,217.950.00

SWISS FRANC
EQUITY

2,641,348.000 Local

36TRADES:

0.00Base

0CANCELS:

25,312.10
23,657.99 0.00

0.00
123,236,560.28
129,812,652.25

0.00

SWISS FRANC  Total
2,641,348.000

36TRADES:
0CANCELS:

Base

Local

0.00 25,312.10

23,657.99

0.00

0.00

129,812,652.25

123,236,560.280.00

THAILAND BAHT
EQUITY

1,354,400.000 Local

17TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
85,030,426.53
2,952,483.41

0.00
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January 13, 2012View Date:to December 31, 2011December 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

THAILAND BAHT  Total
1,354,400.000

17TRADES:
1CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

2,952,483.41

85,030,426.530.00

US DOLLAR
CASH EQUIVALENTS

39,246,188.820 Local

32TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
39,246,188.82
39,246,188.82

0.00

EQUITY
3,772,733.000 Local

104TRADES:

0.00Base

3CANCELS:

24,966.03
24,966.03 1,214.86

1,214.86
31,287,351.55
31,287,351.55

0.00

US DOLLAR  Total
43,018,921.820

136TRADES:
3CANCELS:

Base

Local

0.00 24,966.03

24,966.03

1,214.86

1,214.86

70,533,540.37

70,533,540.370.00

211,484,487.820
SALES Total

821TRADES:
10CANCELS:

98,655.60594,183.26 2,037,833,020.81Base 0.00
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Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
31,722,140.580

48TRADES:

0.00Base

0CANCELS:

0.00 0.00 31,722,140.58

EQUITY
179,064,991.000

666TRADES:

0.00Base

14CANCELS:

486,701.37 1,316,786.56 2,095,073,411.73

210,787,131.580

PURCHASE Total

714TRADES:
14CANCELS:

1,316,786.56486,701.37 2,126,795,552.31Base 0.00



Prepared by State StreetPage 266

Sales Report by Report Date
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January 13, 2012View Date:to December 31, 2011December 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
39,246,188.820

32TRADES:

0.00Base

0CANCELS:

0.00 0.00 39,246,188.82

EQUITY
172,238,299.000

789TRADES:

0.00Base

10CANCELS:

594,183.26 98,655.60 1,998,586,831.99

211,484,487.820

SALES Total

821TRADES:
10CANCELS:

98,655.60594,183.26 2,037,833,020.81Base 0.00
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